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Statement as of September 30, 2015 of the Blue Care Network of MiChigan

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS. oot | seereeneeeas 761,385,137 | .ooceeocreerrirecesennnenees | s 761,385,137 | .ooveveene. 702,258,171
2. Stocks:
2.1 Preferred SIOCKS........cvueuriirrieicrieeries st | eesiseneseeneen 2421875 | oo | cevvineeeieenen 2421875 | v 4,627,688
2.2 COMMON SEOCKS. ..vveuuvereeeesrisneniseessesssesesesi bbbt esstennes | seeseesssons 149,846,779 | .ooovvvvieeeernccineninens | crvveeeiens 149,846,779 | ..o 89,540,006
3. Mortgage loans on real estate:
BT FIESEIENS ..o | et | sebiens bbb | seeneb s (U PN
3.2 Other than firSEIENS. ........ccoii s enes | e snsssnses | sebississi bbbttt | seonesinss s (U O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocvieiveiiieieiieete sttt b bbb b s s s b sebes s sesessssebassstessns | sbebessssesssissesessssessssnsesans | bessesesessssesassesesesesesssnss | ebessssssessssesessssesesnnnd 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES)........cvuieiteiiecieiieete ettt bbbt b s et s s s s b s b e s s sesessssebassstessns | sbebessssesssissesassesessssnsesans | besesessssssesessetesessssesssints | ebessssssessssesessssesesnand 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......cvvevererieisieesiesetesiess s ssssssens | seessssssessessssessessssssessens | sesssessssssssessssssessessnsons | svessssssssessssssessesssenes (01 T
5. Cash ($.....6,124,859), cash equivalents (§.......... 0)
and short-term investments ($.....622,938,851)...........cuveuuerrirneemieriinsesiesesesssseseses | srssnesenens 629,063,710 | ...oveerrereerereeirrrrienees | e 629,063,710 | ...ooeene. 701,985,485
6. Contract loans (including §.......... 0 PIEMIUM NOLES)......oveevievecrrieserriseessee e sessesteses s sessssssssssns | eresssssessesessesssssssssssssssses | sressesssssssesissessesssssssinss | esesssssesssissessssssssnsns (0 T
T DBIVALIVES. ..ottt | Hisb s | sebin bbb | sbnss s (U O
8. Other iNVESIEA @SSELS........c..uuvrireiririiiereeeis st enessenienssens | eresieneos 136,587,304 | ....oovvirreerincrinnnnens | crvreeiins 136,587,304 | ............. 161,019,373
9. RECEIVADIES fOr SECUMHES. ........uvvereeererirereirniiseresierieesisse st sesssesessessessssssssens | esersesesnns 32,269,726 | ....covvvvviiincinens | i, 32,269,726 | ...ccoovvvenne 5,698,466
10.  Securities lending reinVested COlIALEral ASSELS............ceiiriveieieieresie et sessssens | eressssessesssssssssssesssssses | sesesssssssessesissessessessesnsns | sesisssssessesssessssssssssns 0 [
11, Aggregate Write-inS fOr INVESLEA @SSBLS.........cevvierciciciesce ettt sessees | onssssesssssssessessssnsnens [ R (O [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and aCCTUBM.............cccuiirirniiniisi s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection.............cccceeveees | ceveerevrrnnns 32,797,264 | ... 1,187,464 | .............. 31,609,800 | ............... 38,676,391
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PrEMIUMS).......c.cvrerinrerininns | orrrnresseeesessnssssssesssssees | eeessssssessssssssssssssessnnssns | sosssesssssssssssessensnssens 0 [
15.3 Accrued retroSpective PremiUMS.........cccceevirerricrereseeisisesesssesesss s ssssesessssesessssesens | sevessesessssenns 6,499,169 | .....ccocveve. 4,332,779 | oo 2,166,390 | ...ooverieiereeeeee
16. Reinsurance:
16.1 Amounts recoverable from reINSUFETS...........c..ouvureverernreenernenesesssneeessnsssessenssenenes | eevenerinensed 1,199,892 [ it | coreeeeennes 31,199,692 | ......ccceenue. 37,095,125
16.2 Funds held by or deposited with reinSUred COMPEANIES.........c.euevrirrireirriiriirieieissseeiees | seeseesesseessesssssseessesssesss | sessessessessssessesssssssessessess | soessessssessesessssessesseen 0 [
16.3 Other amounts receivable UNdEr rEINSUFANCE CONTACES...........c.crveuierriiriieresriieeierineens | rereesisesssesssssssessssssssesins | oressessessessessessessnnns | oesiesssesssesssssssesseneses (0
17.  Amounts receivable relating to Uninsured plans.............coccveeienceeeeee s | creviesesinens 12,905,417 | .oocvveeeieeereceeeeens | s 12,905,417 | oo 7,514,402
18.1 Current federal and foreign income tax recoverable and interest thereon............ccooceveevvevveeieens | vevvverveveieieenne 120,767 | oo | cvvvvereseesenenns 120,767 | oo 231,167
18.2 Net defErred taX @SSEL........c.cvcveeeeieeece ettt anns | sresaesensensesaesanes A5,167 [ oo | e 45167 | oo 45,167
19, Guaranty funds receivable OF ON AEPOSIL..........ccuerriririrrieisririssississse st ssssessssssssnsss | sesessessssssessesssssssssessesssns | sessessesssessessassssssnssasssnsns | sssessessessssssessessanssessn (01 U
20. Electronic data processing equipment and SOftWArE...........c.ovurrrrenrenirnrenneneesisnsesssesssessesnssens | eveseesssnsens 9,571,355 | oo 9,571,355 | oo (0 T
21, Furniture and equipment, including health care delivery assets ($.......... (0) JSSUUT ISP 11,709,023 | coovvvnne. 11,709,023 | oo (0 U
22.  Net adjustment in assets and liabilities due to foreign eXChange FAtES..........c.vvrrurririerinrrnines | ceereirrereesessiseesseiesineins | ressesessseessssssesssessessees | seeeesessssssessssesssseseees (0
23. Receivables from parent, subsidiaries and affiliates..............cccvuerercieieieiiesieieceeeeeee s | e 38,601,973 | ..o | e 38,601,973 | cooevvne 17,954,694
24. Health care ($.....37,121,122) and other amounts reCeivabe..............co..evueerveerveereeeereeeseeerieerins | ceerreerseenees 37,635,675 | covovvererernans 514,553 | coovvernee. 37121122 | o 20,461,256
25.  Aggregate write-ins for other than invested aSSets............ccccuveueieicieciieseceseee e | svessississeas 2,383,192 | ..o 2,031,839 | .o, 351,353 | oo 653,553
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........c..veurmmreerrieiieeisssnessessesesesssssesssessssessssees | sesseseons 1,906,643,254 | ............... 29,347,013 | ......... 1,877,296,241 | .......... 1,799,329,626
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........c.ocueveevieves | covereersieiriieisiesiesiesenes | cevesessessesssssesssssessssnss | sessessesssssssssssessesisend 0 [
28. Total (LINES 26 @NA 27).......oevverrrireeeicriierisesiresieseseessssesssesssesssssesssesssessssesssssesssssssssssssnns | sesessons 1,906,643,254 | .........c.c... 29,347,013 | .......... 1,877,296,241 | .......... 1,799,329,626
DETAILS OF WRITE-INS
10T, et | Hbsee et | senetse sttt | eressenns et (U
1102, Rt | HEseet iRttt | seesbee sttt | eressennt st (U RN
1103, R
1198. Summary of remaining write-ins for Line 11 from overflow page.........c.ccocovveveerierieeereeceeeiennnns
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE).......cvcvruieeirsrrieiseieiseieeisressesssssnisnes | sesreressssssssssssssnssnens {0 ] (01 {01 I 0
2501, Prepaid EXPENSES........cccvuiveiiicieiieietessiete sttt bbb s s s saebessssesessnans | sevessesesesenns 2,031,839 | .o 2,031,839 | oo 0 [
2502. Other ACCOUNS RECEIVADIE. ..........rviuerirceririiriiieeieseisseresie s esessssssesssnssenns | eesssnenssesesaos 351,353 | .o | s 351,353 | oo 653,553
2503, o R | Sesb ettt | Heenes et | fents st (U RN
2598. Summary of remaining write-ins for Line 25 from overflow Page.........c.ccvvvveevevevseevesieeiesiens | coveveeseseseseseesessenns (01 T (0 (0 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........rveeureereeessressreissressssesssesssness | coveesressssnees 2,383,192 | oo, 2,031,839 | .o 351,353 | .o 653,553
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Statement as of September 30, 2015 of the Blue Care Network of MiChigan

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....18,019,491 reinsurance Ceded)............covurvvrrverererereenreeriereiens | onvenreenneens 325,159,351 | ..covvvvrrae. 11,310,870 | ..o 336,470,221 | ...covvveeee 293,298,291
2. Accrued medical incentive pool and bonUS @MOUNLS..............cvrverinrinriinrineisrinrinniines | v T1B17,372 | oo | e 71,617,372 | oo 82,164,935
3. Unpaid claims adjustment EXPENSES...........ccrrreriemererierieriresiessesssesisesiseneessssssesses | cessesseesnesnnees 9,973,365 | oo | s 9,973,365 | ..ovvverreriinns 9,259,591
4. Aggregate health policy reserves, including the liability of $.....7,657,592 for
medical loss ratio rebate per the Public Health Service ACt..........ccovvvvvieivinieeieinns | e 62,904,798 | ..ot | e 62,904,798 | ....ccovvrennne 73,289,965
5. AQQregate life PONICY FESEIVES........ovirurireireirriseieieeseteeess et asess st st essssssessessssssess | seesessessssssessasssssessassnssns | sessssssessessasssnssessensnssessans | sressesssssessassnsssessanssnesn [0 U
6.  Property/casualty unearned Premilm FESEIVE...........ccocueveveveieeeeeiieie e siesssessses | seeresesissesssessesesesessssssesens | ens
7. Aggregate health ClIaIM FESEIVES. ..ottt sssnsss | cesessesssssssssessasssssessesssnsss | srestessssssessnssssssessnsssessnssns | sesessssssessasssnssnssessnsnnens [0 T
8. Premiums received in @dVANCE.............cccuiiiiniiniiiissisisisssssississsssnssssssssies | soissiissinsi 63,641,037 | ..o [ e 63,641,037 | ...cccovrrrns 50,723,258
9. General expenses dUE OF ACCTUEM..........c..cveuiviieeiiieieiieseicteee et sssesaens | saessessssssesea 46,333,736 | .oocveeeeeesieeeeees | e 46,333,736 | ..ccoovvernnnn 61,302,203
10.1 Current federal and foreign income tax payable and interest thereon
(including $.......... 0 0N realized gaiNS (I0SSES)).......cvvuireiireieiietiiete e sesieesnnes | cresisesssissesessesessssssesssseses | sresssessessssssesssssesssesesseses | noresessssesesssesssessesesssens 0 [
10.2 Net deferred taX HADIIIY...........creuierrieieie ettt sttt ens | freesesteesessessesssessessestaneses | essesssessestassssssestessessessans | soestsssessessnsssessessassanenn [0 TR
11, Ceded reinsurance premiums PAYaDIE............ccoveveierevicvieisie e sssssssesaes | evesseessssssenens 3,374,538 | ..o [ e 3,374,538 | ....coveune. 20,930,106
12. Amounts withheld or retained for the account of Others...........ccoeceveeieeeeeeceeeeeeceeees | e 725,537 | coeeeeeeeeeeeeeeeeeeeeenes | oo 725,537 | oo 863,356
13.  Remittances and items N0t @llOCALEA.............cccviiiiiii s | s | s | o (U 311
14.  Borrowed money (including $.....50,000,000 current) and interest
thereon $.....28,444 (including $.....28,444 CUITENT).......c.corerveerreeennerersneeessneesssnsesssens | cevseneeessneens 75,028,444 | ... | e 75,028,444 | ......coocvvenne 75,030,222
15.  Amounts due to parent, subsidiaries and affiliates..........c.cccovvvevererererieecses s | e 140,788,764 | ......coevvvereriecreeeeeiieens | ceverieeinins 140,788,764 | ................ 105,107,421
16.
17.
18.
19.
20. Reinsurance in unauthorized and certified ($
21.  Net adjustments in assets and liabilities due to foreign eXChANGE FALES..........c.vvururinrins | crrereierirririssnsieisninniies | sevreseseesssessssssssessssssessens | sessssssssessssssssesssnssnenn [0 U
22. Liability for amounts held under uninsured plans.............cccueveeeeriieieiersseseeesssesseis | svevesiessssnnes 13,982,531 | .o | s 13,982,531 | .o 11,349,347
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE). v | crrererinreneerenienns 669,598 | ... [ 669,598 |.....cocvvernnn 1,050,990
24, Total liabilities (LINES 110 23).......ccrrrreriirierrieeiieerinerieesiseesesesssessssssissssssesssesssens | cessnsssssnesens 852,393,042 | ..o 11,310,870 | oo 863,703,912 | ...oovevernne 785,840,061
25.  Aggregate write-ins for special SUrPIUS fUNS..........cccceveveereeeieieceeeece s | coevesiaenens 9,9,%, TN USRI D%, 0 GO SRR 22,442,586 | ......cccoon.... 29,802,196
26.  CommON CAPItAl STOCK. ..ottt | crenisnienae ). 0, O IR XXX [ oo 10,000 | .oveverreieienne 10,000
27, Preferred Capital SLOCK.........o.vvrirererrieiscins sttt ssenssssesses | sessessessns ). 0, SO R XXX orteteirieveiies | erveretsssie e sssesens | evesssesssseses s sssesesnnens
28.  Gross paid in and contributed SUMPIUS...........c.cuiviieiiiiisieie st sesensens | cesssssaenaes XXX vivvereivens | e D90 SO SR 15,643,045 |.....ccoevvnve 15,643,045
29, SUMIUS NOLES....eurvuerirresrereirseseesressssese s ssesssssssssesssssss e ssessssssessesssssssssessasssessessesssnssns | sessessessons ). 0, SO XXX ovrirerivenes | e esese s ssssssiens | sresssissessesessesssssssse e
30. Aggregate write-ins for other than special Surplus funds............ccccveviereenesiieieicnins | covesiennes )0, 0. O R XXXt [ e (0 N 0
31, Unassigned funds (SUMPIUS)........ccvureererurrerneerrenernsissesesesessssessesssssssssssssssssssssessssssssessns | sessessessess XK Kurerrnnsnnesnens | coreesnnsnee XK Kurreneerernnnnne [ covernrennnnnn 979,496,698 | ..oovvnvecen. 968,034,324
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (0) FSTORSSTRIS IS )%, 0, SO R XXX ovriierrienes | e ess s ssssssaens | sesssissessesesssssssssse e
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) DRSSPSR IR 0.0, SO S XXX eterieiirianes | erierisissiesessseesessesssssnsanes | onsessesssssssessessssessessssnens
33. Total capital and surplus (Lines 25 to 31 minus LiN€ 32).........cccevevercrrereeereeeiesieiens | covvisvaennns 9,9,%, NN IR 0.0, 0 G [ 1,013,592,329 |............. 1,013,489,565
34. Total liabilities, capital and surplus (Lines 24 and 33).........ccccceveevivererneererieeseieessesenes | ceveerenens XXX oo | e 9,9.9 CORRURIIN TR 1,877,296,241 | ... 1,799,329,626
DETAILS OF WRITE-INS
2307, ESCREALS. .. vvvuvvereeeseeeseeesseesseesseeeseesssessssesssesssssessssesssssssssesssssesssessssssssessssnsssssnsssnsssns | esssssssssnsssssnees 869,598 | .....oveerrerereerernenreeees | cerreeerneeeeeennns 669,598 | ...oovrerrennne 1,050,990
2302, Rt | seesi et st nnnes | eese ettt | serete et LU
2303, Rt ns | seetseest sttt nent et | eeest et st nt s | neesssent sttt L1
2398. Summary of remaining write-ins for Line 23 from overflow page
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNe 23 8DOVE)......ccruerrrernresnnressseressseesssresnees | esssesssnessssesanees 669,598 | ... (I 669,598 | ..o 1,050,990
2501. Reserve for ACA Fee due iN 2016..........c.vevermrrireinerreriinenineesiesssesssssessseessssssssnnesens. | serssnessssenns )99, ORI PO XXX voeevirerien | oeerereesenennen 22,442,586 | ....cccouvrvnne 29,802,196
2502, oot R e | HesEaes st e st eenten | seeetsaees sttt s nens | eest ettt | seseest ettt
2503 <R enn s | Sestsn e st tenen | serebenes Rttt nene | sttt | sesenet et
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccouereeneeneensincnns | coneereerenenns D.9.9, RN O D90, GO O (01 RN 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)........vvveerrrerererssrensersnsnenersesnes | cevenereenes XXX oroerrenneres | coreereenaees XXX voreresreen | conereneenesaneen 22,442,586 | ......ccoovrnens 29,802,196
300, ettt ees R | Sestaes et ee st enntns | seeetsees st et eeet et nens | eeest et st ees e | ceseest ettt
3002, oot | eestaen st renen | sereseee sttt nens | rest et | srseest st
3003, ettt R e | SesEae et n et ntes | seeeteeee sttt nens | rest ettt n s | seseeet ettt
3098. Summary of remaining write-ins for Line 30 from overflow page.........cccevevvevevereeeerrecnns | ceveerereniens D00, GO DR XXX oevrvvevies | e [0 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 @DOVE)........crvireerercriiiiieiiisisieiesiens | eereeiesianans XXX




Statement as of September 30, 2015 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1o MEMBET MONENS......cvoreceierirceiriecr ittt | erseneenes XXXoeveiernenes | eerernnnianienns 6,031,451 | ..o 5,552,626 |......ccconirenne 7,489,166
2. Net premium income (including $.......... 0 non-health premium iNCOME)........c.vvrverrerrerrieries | cerereennes D.9,9, ST N 2,415,143,992 | ........... 2,268,595,103 | ........... 3,042,693,385
3. Change in uneamed premium reserves and reserve for rate credits..........ccccouevvevevierenin | covvennns D00 S 10,385,167 | ............... (27,740,922) | ..cvvvvvvinne (71,215,929)
4. Fee-for-service (netof §.......... 0 MediCal EXPENSES)........evrevirireiriirireiseieisseesseisssessessessssens | seressenaes XXX oteietvrieiiens [ evreiisissesie e seinees | sreiessssessesssssssssessessnsens | eriessssessesesssssse e
B, RISK TBVBNUE. .....evevevireceisciieresesie sttt sttt | senescnins )90 SO SRR 721,224 | .o 1,105,541 | oo 1,428,182
6. Aggregate write-ins for other health care related reVENUES...........ocoveveveveeeeicrisieieens | v D,9,0 ST I 10,733,623 | ...covevveee 12,952,883 | ...ccvvveveee 19,169,873
7. Aggregate write-ins for other non-health reVENUES...........ccceueveieieicisieieeseesee s | cesniennns XXXeieieisieinins | enisisisssisniesnsseienas [ [0 0
8. Total revenues (LINES 210 7).....uuverurruireierieciieriessssessieesssessseesssseseesssessssssssesssssnns | sevesceens )99 ORI IR 2,436,984,006 | ........... 2,254,912,605 | .......... 2,992,075,511
Hospital and Medical:
9. Hospital/medical benefits.... 21,814,016 1,460,795,126 1,334,622,056 | ........... 1,767,571,138
10.  Other professional services..................... B 892,403 | .....cooend 63,459,632 | ....ccoce..... 61,993,407 84,863,850
11, OULSIEE TEFITAIS. ..ot | oeesssensseens 58,419,505 | ...cvvvvnrenn. 58,419,505 | ....ocvvernvn. 58,975,510 | ...oovvverevne 79,054,637
12, Emergency room and OUE-Of-arEa...........ccovureuiunireieiriiieieisissiese s ssesssssssessssssessessess | sosessessssessenns 3,145,645 | .............. 138,616,373 | ...cvcvenvee 127,449,285 | ............. 173,294,557
13, PrESCHPHON GrUGS.....eouvereeeerriirrirceiresie s sess s sest s nenssnees | cessnessssessssenessenssensssens | eeresenessens 329,680,485 | ....ccoouve. 278,294,549 | .............. 377,422,427
14.  Aggregate write-ins for other hospital and MEdiCal.............ceierinieieireeeeeenes | e (01 (01 (01 0
15.  Incentive pool, withhold adjustments and bonuS @MOUNLS............ccoeererininniercries | e | oo 58,912,612 | ................ 58,235,543 | .....cc....... 72,267,735
16, SuUbtOtal (LINES 910 15).....cuuurvererrirrriicriririrceieersiseses it esest st sssssnnnes | soeessensseens 84,271,569 | ........... 2,109,883,733 | ........... 1,919,570,350 | ........... 2,554,474,344
Less:
17, NEt rEINSUrANCE TBCOVEIIES. .......cvcveeiieeieeeiteee ittt ettt sae bt saeressbsse s snerenes | sinisetesesssseseeessseisssssarens | cereieieisiranes 54,496,870 | ................ 42,642,970 | ................ 48,336,286
18.  Total hospital and medical (LINES 16 MINUS 17).........ccuurrrmmreererireieienrinisiereeessssseeseenes | oneessesesnens 84,271,569 | ........... 2,055,386,863 | .......... 1,876,927,380 | ........... 2,506,138,058
19, NON-NEAIN ClAIMS (MEL)......cvvieireiciiieieeie ettt ss st snts | sressessnssssessessesantessesnsns | assessessssessesssssssessesesanses | sessessssessessesssessessessnssnss | sessesnssessesssssssessassesnsns
20. Claims adjustment expenses, including $.....67,969,855 cost containMENt EXPENSES........... [ ceerreermerrircreeeneeriinenee | roveveviinens 117,421,324 | oo 99,141,883 | .....cc....c. 143,107,859
21, General adminiStrative EXPENSES............covuriiiiiiiiiiiie s | seississsesisss s | oo 276,524,821 | .............. 262,770,521 | .............. 354,128,060
22. Increase in reserves for life and accident and health contracts (including
LI 0increase in reSEIVES fOr lIfE ONIY).......coviviuiirieieiiseeieisiese et esesees | essesssssssessesssssssassessssses | eressssessessessessssassessessnsans | ersessssessessessessssessessssanses | sessessssassessessssassesassnsanss
23.  Total underwriting deductions (Lines 18 through 22)............ccccoveniviinnninseienieennes | ceivrsiinnnead 84,271,569 | ........... 2,449,333,008 | ........... 2,238,839,784 | ........... 3,003,373,977
24, Net underwriting gain or (10ss) (LiNES 8 MINUS 23).......c.cuevveiiriirieieninsieieiseisseneieesssenses | coneenenns 0.0 ST [ (12,349,002) | ...covvenvee. 16,072,821 | .oovvenne (11,298,466)
25.  Netinvestment inCOME €aME..........c.ovuiiiiiiii s sinies | coressissssssissi s nsins | sresesissnisnes 19,492,542 | .....ccccvveuee 16,108,334 | ......ccc...ce. 21,131,727
26. Net realized capital gains (losses) less capital gains tax of §.......... 0uerrierrereeessienreeeensies | srrererssrssenensessesnsenees | sererssesnanees (235,664) | ...ooovvernenns 8,917,242 | oo 8,296,625
27.  Netinvestment gains or (10SSES) (LINES 25 PIUS 26).........cvuevreirerrrerrirrinreieisesiseseessissseses | osssssesssssssssessesssssssans 0] i, 19,256,878 | ..covovvrnne. 25,025,576 | ..oocvvrrenenes 29,428,352
28.  Net gain or (loss) from agents' or premium balances charged off [(amount recovered
S 0) (amount charged off $.....(1,555,659))].....c.uverrrrrmmeermerireeeseermesssenissessessssneses | sessseesseessssesssssessssssnes | seseessssesanes (1,555,659) | vvvvrvrnerenns (201,774) | oo (267,722)
29. Aggregate write-ins for 0ther iNCOME OF EXPENSES........cevviireuiiireieiireirieieieieeesieiessssiesens | crnsessssssssessssesensssesanans [ [ [0 0
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cccvrererierierieeeeesesiesiesisssessesssensesiens | cesnesinens ) 0.0, SRR ISR 5,352,217 | covvoevveres 40,896,623 | ...oooorenne. 17,862,164
31, Federal and foreign income taXes iINCUIMEd............cccveuiuriernieinieieeissieeeeseessseeensesssenses | nnesnsenns XXXovevivevcees | v 685,400 | ...cccoovvrvennnn. 613,500 | oo, 545,386
32, Netincome (10SS) (LiN€S 30 MINUS 31)......ccivrirrerreriirieriiririeireeisssessessessesisenesensenees | coneeeneees 20,9 SIS [ 4,666,817 | ..ooovveennnn 40,283,123 | ..o, 17,316,778
DETAILS OF WRITE-INS
0601. Michigan Health Insurance Claims Assessment ColleCted...........covurrrrireneineinininiens | v D.9.0 G I 10,701,609 | ................ 12,925,715 | ..ocov 19,133,972
0602. OthEr REVENUE.......ovvereveerceraeeseeessseseessssssessesssssssssssssssssssssssssssesssssssssssssssssssssssssssnns | sesnesesnns )90 S SO 32,014 | oo VLA T 35,901
0803, .oooveereeeesaeeeseeesseeessees st | serenerans XXXeoeeerrrirnees [ eerermeesnessnesessesssssssnes | eesssssssessssssssssssssssssness | seseesssssssnnssssnssssnsssaneens
0698. Summary of remaining write-ins for Line 6 from overflow page...........cceveereerrernerniniinnens | coveinenns D .9, GO BT [0 T [0 T 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LiNe 6 @DOVE)........c.rrwuireriresnierreseisseisserssensseseanes | censssneens XXX oo | v 10,733,623 | .ooovirviins 12,952,883 | ..oovcrvvirnen. 19,169,873
0707, oottt s et | sernnsrans XXX osrvirrrirnees [ eerermessnessnsssssesssnsssnes | eessssssssssssssssssssssssssness | seseessssssnnsssssssssssssaneens
0702, ooooeeereeeeeeese s seess et | cerenerans XXX etvetrrirnees [ rerereeesseesnssessesesnsssens | eessesssnessssssssassssssssssnnes | seseessssssnnsssssssssnnsssannens
0703, oeoreeereeeeees e eesse st | cereneraas XXX eretterirnees [ rerereeemneesnssessesesnsssnes | eessesesnessssssssassssssssssnsss | seseessssssnnsssssssssnnsssaneens
0798. Summary of remaining write-ins for Line 7 from overflow page
0799. Totals (Lines 0701 thru 0703 plus 0798) (Line 7 above).............
TADT. et | S8snen Rt n et nsseennne | eeetseness e st st enest | neestieest ettt | sestaees sttt
TAD2. eSSt | Seseee Rt een et eentsenans | eeeteees s e s st s st | seeesseest sttt | seetseesenent et
TADB. eSSt | S8seee Rt nen et eenssnennns | eeeetseeess st s st | seeesseest sttt | sestaees ettt
1498. Summary of remaining write-ins for Line 14 from overflow page..........cocvevveeeenieninnenenes [ revveneieeneseeeeens (01 (01 [0 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @DOVE)........coviiirririininiriineisieississinnenes | oo sensnecns 0 [ {01 [0 0
2907, oottt RS R0 | Se88 R RSt Rt | 58 s st s st | Heess sttt | seeeet et
2902, ooooeeereeeie et | Sees R R SRttt | £e8sees ettt nens | Hreess st st eess st | seeest ettt
2903, oeooeeeaeees et | SeeE e R Rt eee | et sttt enens | Seeees sttt n st eentnn | eeest et
2998. Summary of remaining write-ins for Line 29 from overflow page............cocveeeeeureneineinens | covereeneeereineeeeeneeneens (01 (01 [0 T 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiN€ 29 @DOVE)......cc.euierrreeiuieniersissssmssnsesnesnsees | reessessseessssssssssnsssssns 0 | 0 [ [0 0
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Statement as of September 30, 2015 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year PrioraYear
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33.  Capital and SUrpluS Prior FEPOMING YEAI..........c.cuuiuieuririieieire i sesie et ss bbbt senienes | cbeesienins 1,013,489,565 | .............. 999,759,065 | .............. 999,759,065
34, Netincome or (I0SS) fTOM LINE 32.......c.euiiiieieieiiieie ettt sttt sensens | ssessessesnseneas 4,666,817 | ..ccevvve 40,283,123 | .coccvv. 17,316,778
35.  Change in valuation basis of aggregate policy and ClaiM MESEIVES.........cvu it eeeissiesesees | eeseensesssesesesssssssesssennes | sreeessssnssessesnsssssessesnssnns | seseensesssessessssssesseeessnes
36. Change in net unrealized capital gains (losses) less capital gains tax of $.......... 0ot | ererenenens (1,275,545) | wvovvrvrrnns (1,049,389) | ...coovverreinnne 1,553,589
37.  Change in net unrealized foreign exchange capital gain OF (I0SS).........cvuirrerreiiriinieieirereeeeseeeee e eesssesnees | ereesesesseens (1,019,912) | oo (VAT (015) ) [ (802,597)
38.  Change in Nt AEfEITEA INCOME taX........oviviiieiieicieie ettt ens | essessssansessessntessessesnsanss | sessssansessessnsensessessnsensans | seessessessnsessenes (103,440)
39, Change in NONAAMILEE @SSELS..........cvucuureirirrieireireeiei ettt et netensenns | esseenssesseens (2,268,596) | ....cvrvvreennee (5,294,093) | ...oovverinne (4,233,830)
40. Change in unauthorized and certified reinsurance
41, ChanQge iN ITBASUMY SEOCK. ... cvurrceiererieiieis ettt ettt s s ettt s e ns et es et | 4esenseeesanseesesnstessessennens | essreseesstesseeneanssessensseaens | soeeseesstesseenesassessesneenes
42. Change in surplus notes
43.  Cumulative effect of changes in aCCOUNLING PHINCIPIES.........vuuriuiirrreieiitirieicireiseieeee st ssienseeens | sesenssenssesseeessebessesessins | enseesessstesseesessssessenstnens | soeeseesstessesessssessessenssns
44, Capital changes:
o o I OO OO OO OO DTSSR PP OO SOTOTRTUN POTTROTRT TN
44.2 Transferred from SUrPIUS (STOCK DIVIAENG). ..ot ssssens | sessessssassessessssessessessssnnss | sressssssessessssssessessessssens | sosessssessesesessssassesssanses
44.3 TraNSTEITEA 10 SUMIUS.......cvuveireercieeieietcieese ettt f bttt sas | 4esebaetnesesseesee st esseeebantes | ebsetesensesseenetassesensbanns | soeeseenssesseeetastessenanesens
45, Surplus adjustments:
A5.1 PAIA TNttt n et | ees sttt nents | seeees e sttt | sestseees et
45.2 Transferred to capital (STOCK DIVIAENA).........c.ruriirirerriiiieiecisseie st sssssesssanss | essessessesessessessessssessessess | siessessssessessesssssssessessssans | sosessssessessessessssessesesanss
45.3 TransSferred frOM CAPIEAL.........cceeiieieeets ettt s s bbb ss b s st sees | ebessetesassesebessetesensesesann | nebebensetesansesesansetesnresenns | nesetebenteten ettt nne e
46.  Dividends t0 SIOCKNOIAETS.............ucvuuiiiiiiiiiii s | bbb nses | sesb b | seb e
47.  Aggregate write-ins for gains or (I0SSES) IN SUPIUS. .......c.cvivevriuiieiireieisieisieeeeieiees sttt ssssesens | etesssesessssesssssesesnsees [0 [0 0
48. Net change in capital and SUPIUS (LINES 3410 47).......oiuviurieiiiirieieeseie sttt sssssssenses | cosssssessesssnssens 102,764 | ..ooovvrernne 33,681,536 | ..coovvvvrrenee 13,730,500
49. Capital and surplus end of reporting period (Line 33 PIUS 48)..........cceiriirrienieiricee s essnens | cteseninnas 1,013,592,329 | ........... 1,033,440,601 | ........... 1,013,489,565
DETAILS OF WRITE-INS
OO OO OO PP POTOT OO SO OTOR) OO TSR
BT02. oot | £E8iee Rttt nene | Heees ettt | eeest e
1O OO OO PP OTST POTOOT OO SOOTI) PO OO ST
4798. Summary of remaining write-ins for Ling 47 from OVEfIOW PAGE.........cviiiriiiiriieieicieee et sene | eressssessessessssessesessnens (01 OO R 0 [ oo 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LIN 47 @DOVE).......c.uuuiiiiiirriirisrisiieressiserssessnessssesnsssesensenssnssenssnssssenss | sosssssesensssssssensessnssses {0 P {0 0
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Statement as of September 30, 2015 of the Blue Care Network of MiChigan

CASH FLOW

12.3 Mortgage loans.
124 Real estate

13.  Cost of investments acquired (long-term only):
13.1 Bonds
13.2 Stocks

13.6 Miscellaneous applications
13.7 Total investments acquired (Lines 13.1 to 13.6)...............
14.  Netincrease or (decrease) in contract loans and premium notes

CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):

16.2 Capital and paid in surplus, less treasury stock.
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities

12.5  Other iNVESIEA @SSES........c.cvcviieieicee ettt
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments............ccccoocvvveveeeerrsiennes
12.7  MISCEIIANEOUS PrOCEEMS. .......cvevuveieieiecietetete ettt sttt s

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..ottt essnnns | erbesiae 2,412,876,3% | ......... 2,270,169,219 | ......... 3,067,538,303
2. NetinVESIMENTINCOME. .......oeveveciieieecet ettt sttt ben s s ssessenansns | essessesansnn 21,851,641 | .............. 26,083,866 | .............. 31,576,309
3. Miscellaneous income 11,454,847 ...14,058,424 ...20,598,055
4. Total (LINES T ThTOUGN 3). oottt ettt st s snens | essnens 2,446,182,882 | ......... 2,310,311,509 | ......... 3,119,712,667
5. Benefit and 10SS related PAYMENLS.........c.cveieiiiiiie ettt nnnes | sensenee 2,033,274,144 | ......... 1,857,794,603 | ......... 2,486,437,037
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.ereruererrerrineeneirnenins | eeneirsinensinsissesssssenees | seeseeseesnssssssssssssssesssens | sessesssssssssessmsssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............cceveireiiiieiiceeece e | eerevennaas 412,895,720 | ............ 328,364,754 | ............ 448,390,175
8. Dividends paid t0 POICYNOIAETS...........ccvurerireieecieieeieeir ittt ettt ss st ss s entnsnssenes | sssesssssssesassasssnssrstansnes | sessessesssssssessansnsnssans | sessessssssesessasssnssnssasenne
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ....575,000 ....635,000 754,862
10, Total (LINES 5 trOUGN 9)......vueerireiierireieieeirsieis sttt sttt essensnsns | sressanen 2,446,744,864 | ......... 2,186,794,357 | ......... 2,935,582,074
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccoieiiiiieiiiieiiesiceesee ettt se s b ss s snsebens | ssvesesssessnans (561,982)| ............ 123,517,152 | ............ 184,130,593
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ...ttt ettt sttt | seiessinnens 496,284,358 | ............ 517,408,108 | ............ 644,661,384
1202 SHOCKS . ...ttt | et 20,791,941 | .ccovvvennee 26,984,445 | .............. 28,117,156

12.8 Total investment proceeds (LINES 12.110 12.7).....cvcveiveieieeeesese ettt es s sans

13.3 MOMGAGE I0NS........ouiveiiciciictetee ettt b bbbt bbbttt neen
134 REAIESIALE......ocvuvceecce bbbt
13,5 Other INVESIEA @SSELS.......uuevuirrieieiiesicie sttt

15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LN 14)........cccovrrrrrnrerrrmrnrrsinensssessssseseesssnnens

16.1  SUrplus NOtES, CaPItAl NOES........cvurvrrieeiiririerissie ettt nsnens

.............. 30,000,000 | ..ooouvieriiniiiniiienis |
................... 137,232 | oo 465,727 | ... 485,042
.............. 36,723,906 | ..............28,146,048 | ...............1,441,576
............ 583,937,437 | ...........573,004,328 | ...........674,705,158

560,158,695 532,758,386 661,659,500
.............. 83,974,361 | ...........53,271,719 | .............84,987,431
................... 799,678 | .............30,000,000 | ..............30,000,000
.............. 26,571,260 | ..............11,283,539 | ................5,577,764

671,503,994 627,313,644 .782,224,695
............. (87,566,557)| .............(54,309,316) | ...........(107,519,537)

16.5  DiVIdENAS 0 STOCKNOIAETS. ... .ouivvieiciieiieiieii ettt enbeens | erbiessiesssessesenisenteninnes | srebsnetsnesseesseessensenssnees | sressessnessnessesssessesises
16.6  Other cash provided (APPHEA)..........cvuuuerumrrerrrirriieiirieeisesi s eest sttt eennes | erisssssscnes 15,206,763 | ....ccooceevne 10,395,525 | ..cooveveennce 6,353,673
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccocvvenreas 15,206,763 | ..covveene 10,395,525 | ..ooviinenes 6,353,673
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Ling 17).......c.ccccvvevees | evreveienas (72,921,776) | v.ovvvnee. 79,603,361 | .............. 82,964,728
19.  Cash, cash equivalents and short-term investments:
19.1 Beginning of year..........cccoucvrervnenns .701,985,485 619,020,757 619,020,757
19.2 End of period (LINE 18 PIUS LINE 19.1).....cccurerrreerrrereeeseeeseessseessesessseessssesssssesssesssesssssssssssssssssassssssssnsssssnnes | seseeesneed 629,063,710 | ............ 698,624,118 | ............ 701,985,485
Note: Supplemental disclosures of cash flow information for non-cash transactions:
I [ [ [ |
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Statement as of September 30, 2015 of the Blue Care Network of MiChigan

5. Curent Year,

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION
1 Comprehensive (Hospital & Medical) 4 5 6 7 8 9 10
3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1 PHOT YN it ssesstessenes | setessessseesenensend 652,857 | .cverereiririeineens 112,194 | oo 449,285 | .o T1,T48 | oo [ ettt sesenes | srsesesessesssssesienaas 16,827 | oo 82,803 | .o | e
2. First QUAMET. ..ot | st 699,482 | ..o 164,422 | oo 437,388 | .o 12,260 [ oo [ et | s 17,520 | oo B7,892 | e | e
3. S€CONd QUAMET.......oeiveicrieriieeieiei et | eesesseeeenssenseeneea 678,327 | .o 144,555 | .o 434,720 | oo 12,482 | cooeeeeeecseieiennnes [ ettt | ettt 17,513 | 89,057 | eveeeeeeereeeereeineieeesinees | seeeeieneee et
4, Third QUAMET.....coveeveeecireirescieeee e ssesessessenees | seteesessssssessessenns 672,454 | ..o 135,695 | .oovveeiriirieieis 435,782 | oo 12,768 [ cooeeeeeeierieirseesnsisiesnnes | eovseessssesssssessesssssssssssenes | sensssesessessssssssensas 17444 | e 70,765 | ovoveeeeereierinsinsieiessnnees | sevessessssssssessessssssesssssessas

...................... 2,988,748

...................... 1,069,196

...................... 4,057,944

10. Hospital Patient Days Incurred

......................... 190,161

11, Number of Inpatient AdMISSIONS..........cccovereriirererieriisnnns

13. Life Premiums Direct

12.  Health Premiums Written (a)

Health Premiums Earned

14.  Property/Casualty Premiums Written...........cccoccoveierrcirnnnn
16. Property/Casualty Premiums Eamed..........c.ccoovrrvrrreicnnee.
17. Amount Paid for Provision of Health Care Services............

18.  Amount Incurred for Provision of Health Care Services......

................ 2,091,055,934

................ 2,109,883,733

.................. 278,569,534

.................. 292,658,500

................ 1,249,856,226

................ 1,242,494,622

.................... 16,000,481

.................... 18,312,628

.................... 57,893,588

.................... 61,391,119

.................. 488,736,105

.................. 495,026,864

For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....531,012,383.




Statement as of September 30, 2015 of the Blue Care Network of MiChigan

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

800

1 2 4 5 6 7
Account 1-30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total

Claims Unpaid (Reported)

0399999. Aggregate Accounts Not Individually Listed-Covered...........ocovirorviirrinsrerieseressrereeians [ oo reessrsnees 80,459,387 | ..ovoovveerreesereeseenerenereane 1,077,830 | 81,760,761
0499999. Subtotals .. ..80,459,387 | .... 1,077,830 [ ... .. 81,760,761
0599999. Unreported Claims and Other e etetiebttteebaeti ettt et et ash et aeb et e s e ssee st ens et enbenaets  febsstisbessesistessetistestessetntastessetsntentesntes snta . A ...265,065,496
0699999, Total AMOUNES WItNNEI. ........cueieiiereeiitsseeiets et sss s e ssasss s sse st st st en st sessee st ens et et snsees  fessssassessessntensessesansassessnssnsansessnsansessases  snse . e 7,663,455
0799999. Total ClaIMS UNPAIG.........cveivieiieeiietiitete ittt sttt ettt sstsssssesses st essessnsessesssbsnsssaes  ssssssessesssssssessssssssssessessntessessntensessssnes sses 354,489,712
0899999. Accrued Medical INCENtIVE POOI QNG BONUS AMOUNES..........curuiriiirireiiierseesistseiseeiseseesseessnes etsessessessssessessssessessessssessessesassassessssasse  sessesassessesssassessesssessessssassessessssessesssses 1esessessesassessessssessessessssassessesastessesassesins  +eesassessessssassessesssassessesassessessssassessesass  stessessssessessesassassessesassessesastassessesassassess 71,617,372




Statement as of September 30, 2015 of the Blue Care Network of MiChigan

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

Comprehensive (Nospital And MEICAL)............c.erurrieriiriiririie sttt sttt sttt s bbbt ssssnes | sbsesssnsssnsssnsssnsssnnsns 228,816,677 | ..ovvvrvrrerrirnnnn. 1,188,599,340 | ....ovvvrerererirerieireninn 4,356,167 | oveerereirerireiieninns 246,927,705 |...coovvrrrirerirerirnens 233,172,838 |..coovrrerinrirerirens 220,537,712
MEICATE SUPPIEMENL.......couvieierieaiiseeseis ittt bbb | rebsebs b 2,260,089 |....coovevririrericinnes 13,740,412 | oo | crnesieessssss s 4542336 | ..o 2,260,089 |....coovvrrirririneiiiiieens 2,230,189
DIBINEAI ONIY....o. ettt bbb 8 R b bR E £ R bR b ekt enb | ShieEseERee b et e R s e R b ee bR e R b bt R b esbs | SEebseEieR R et bR Eee b bt R b e bbb E R | ShebeReeE e b R bbb R AR R b b e r | £heb b e Rt b bR b et bbb ba | Hhenbeb bRttt L0 OO

Vision only.

600

Federal Employees Health Benefits Plan 8,844,948 | oo 47,092,331 184,012 | .o 9,573,753 | ovorveereeererereeenenenns 8,828,960 5,932,796

Title XVIII = MEAICATE. ......cvouvererirriierieciriecsiesssssesss s sssssesssssssesssessssessssssssssssesssnsssesssnsnsnessssesssssnsssessnsssenes | sesnnesssensenssennneess09,990,215 | ottt 414,965,411 979,002 | ..o 69,907,162 | ....cvvrvrerrrirrerriennnne 66,569,307 ....64,597,595
7o THIE XIX = MEAICAIA. .....cveeeeerrerciierescei sttt s8££ R RE£0+ | 44 1eE R et bbbt R et | eeeb st e R bR bR b ekt b e | SeEE et R e R E bR R | HhE Rt | iRt O O
B, OB NBAIN. ..ottt | £EEEE AR E ARt eeeR s st seeets | 44eeEeeeEeeEEteeeR s E e eeeE et enes s | SeefseeeEeeeEteeeseeeEt et enet et ene | et ereseneE et eent s ennt et s | eest ettt 0 [
9. Health SUDLOA (LINES 110 8)......uuuvieeiirieieriiiririieesiecisseess st nes | ntetisnss st sneens 305,311,909 | ...oovvrenrnrinenernnns 1,664,397,494 | ..o 5,519,265 | ...oovvcvvrinnirninienn: 330,950,956 | .....coovrerrriiiirinens 310,831,174 | ..o 293,298,292
10 HEARNCAIE FECEIVADIES (B)....vvrueveuriruirisriiseriseeieses ettt | erbssee st 6,189,178 | ..o B144B,497 | ..ovooereeceerecesnnsisnees | e | e 6,189,178 | ..ooevvervcrrcriccerenns 21,228,594
110 OB NON-NEAIN. ...t bbbttt ettt setes | Heebese R iR e bbb bbb ne | Sebb e s bbb bR bbb R eene | Sheb bbbttt | Seese ettt | eebiee b 0 o
12.  Medical incentive poolS and DONUS @MOUNES...........ccueiiueiiiiicisieeei ettt bbb s s s snsebensnns | eesesssessesessnsessssnserenas 68,788,743 |..ccvveeereeieena 671,432 | .o, 7,341,886 |..cccovviecriiicinnnd 64,275,486 |....cooovevirieiiianns 76,130,629 |...coooovviiieiiins 82,164,935
13, TOalS (LINES 9101 TH12)..ovureeuieseereesesseeresseessess e ees s se ettt nnes | fenssenst et 367,911,474 | oo 1,633,622,429 | ....ovvririinirriniis 12,861,151 | oo 395,226,442 | ..o 380,772,625 |.....coocvvvirrcrinnens 354,234,633
(a) 0 loans or advances to providers not yet expensed.




Statement as of September 30, 2015 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A Accounting Practices

The financial statements of Blue Care Network of Michigan (BCN) are presented on the basis of accounting practices required by the Michigan
Department of Insurance and Financial Services (DIFS).

DIFS has adopted the National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual and the related
NAIC Annual and Quarterly Statement Instructions (NAIC SAP) for determining and reporting the financial condition and results of operations of an
insurance company. DIFS requires the use of NAIC SAP to the extent that practices, procedures, and reporting standards are not modified by the
Michigan Insurance Code or by the DIFS Forms and Instructions for Required Filings in Michigan as prescribed or permitted practices.

A reconciliation of BCN’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Michigan
is shown below:

State of
Domicile 2015 2014
NET INCOME
(1) Blue Care Network of Michigan state basis (Page 4, Line 32, Columns 2 & 4) | M | 4,666,817 | 17,316,778
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) MI 4,666,817 17,316,778
SURPLUS
(5) Blue Care Network of Michigan state basis (Page 3, line 33, Columns 3 & 4) | MI | 1,013,592,329 | 1,013,489,565
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) MI 1,013,592,329 1,013,489,565

C. Accounting Policy

(6) Loan backed securities — stated at amortized cost. Premiums and discounts on loan-backed securities and structured securities are
amortized using the retrospective method based on anticipated prepayments at the date of purchase. Prepayment assumptions are obtained
from broker dealer survey values or internal estimates. Changes in estimated cash flows from the original purchase assumptions are accounted
for using the prospective method.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D. Loan-Backed Securities

(1) Prepayment assumptions are obtained from broker dealer survey values or internal estimates.

(2) Quarterly Recognized Other-Than-Temporary Impairment of Loan-Backed Securities. Not applicable

(3) Recognized OTTI securities. Not applicable

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized
in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a
non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses: 1. | Less than 12 Months 203,995
2. 12 Months or Longer
b. The aggregate related fair value of securities with 1. | Less than12 Months 37,457,064
unrealized losses: 2. 12 Months or Longer
E. Repurchase Agreements and/or Securities Lending Transactions. Not applicable.
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NOTES TO FINANCIAL STATEMENTS

Working Capital Finance Investments. Not applicable.

J. Offsetting and Netting of Assets and Liabilities. Not applicable.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

On June 1, 2015, Complete Health, LLC, a for-profit limited liability company jointly owned by Blue Cross Blue Shield of
Michigan Mutual Insurance Company and its affiliate, AmeriHealth Caritas Health Plan, purchased Blue Cross
Complete of Michigan (BCC) from BCN by means of a merger where Blue Cross Complete of Michigan LLC is the
surviving entity. Also included in the transaction was a settlement of the surplus note between BCC and BCN from

available capital and surplus just prior to the aforementioned acquisition.

Note 11 - Debt

B. FHLB (Federal Home Loan Bank) Agreements

(1) BCN became a member of the Federal Home Loan Bank of Indianapolis (FHLBI) on December 1, 2009, in order to obtain short-term,
long-term and line-of-credit borrowing privileges. On June 24, 2011, BCN borrowed $50,000,000 at a rate of 0.49 percent on a 19-month loan
and repaid the loan on January 24, 2013. On May 30, 2012, BCN borrowed $25,000,000 at a rate of 1.10% on a 60 month loan. On
September 17, 2012, BCN borrowed $50,000,000 at a rate of 0.73% on a 48 month loan. BCN plans to utilize any funding obtained to cover
operational needs or longer-term strategic plans. Borrowings are accounted for consistant with SSAP No.15, Debt and Holding Company
Obligations and SSAP No. 52, Deposit Type Contracts. The loans are collateralized by government securities and U.S. special revenue and
special assessment securities at 105% of the outstanding loan balance.

(2) a. FHLB Capital Stock — Aggregate Totals
1. Current Period
Total
(@) | Membership Stock — Class A
(b) | Membership Stock — Class B 4,205,500
(c) | Activity Stock
(d) | Excess Stock
(e) | Aggregate Total 4,205,500
(f) | Actual or estimated borrowing capacity as determined by the insurer 18,455,556
2. Prior Year End
Total
(@) | Membership Stock — Class A
(b) | Membership Stock — Class B 5,328,700
(c) | Activity Stock
(d) | Excess Stock
(e) | Aggregate Total 5,328,700
(f) | Actual or estimated borrowing capacity as determined by the insurer 43,415,556
b.  Membership Stock (Class A and B) Eligible for Redemption
6 Months to
Current Period Not Eligible for Less Than 6 Less than 1 1to Less than 3
Total Redemption Months Year Years 3to 5 Years
1. | Class A
2. | Class B 4,205,500 4,205,500
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1. Current Period Total
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged 99,627,683 96,016,502 75,000,000
2. Prior Period End Total
Fair Value Carrying Value Aggregate Total Borrowing
Total Collateral Pledged 87,149,392 82,881,807 75,000,000

b.  Maximum Amount Pledged During Reporting Period
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NOTES TO FINANCIAL STATEMENTS

1. Current Period Total

Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Maximum Collateral Pledged 100,332,507 96,815,395 75,000,000
2. Prior Period End Total
Amount of Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Maximum Collateral Pledged 94,212,816 89,620,553 75,000,000
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Period
1 2
Funding Agreements
Total Established
(@) | Debt
(b) | Funding Agreements 75,000,000 XXX
(c) | Other
(d) | Aggregate Total 75,000,000
2. Prior Year End
1 2
Funding Agreements
Total Established
(@) | Debt
(b) | Funding Agreements 75,000,000 XXX
(c) | Other
(d) | Aggregate Total 75,000,000
b.  Maximum Amount During Reporting Period (Current Year)
1
Total
1. | Debt
2. | Funding Agreements 75,000,000
3. | Other
4. | Aggregate Total 75,000,000

c. FHLB Prepayment Obligations

Does the company have prepayment
obligations under the following arrangements?

1. | Debt N/A
2. | Funding Agreements NO
3. | Other N/A

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit

Plans

Note 12, including 12A4 is not applicable; BCN has no defined benefit plans.

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.
Note 15 - Leases

No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Note 17 including 17B(2), 17B(4)a, 17(4)b, and 17C is not applicable. BCN had no wash sales and no transfer and servicing of financial assets.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.
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NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value

A

D.

(1) Fair Value Measurements at Reporting Date

Assets at Fair Value Level 1 Level 2 Level 3 Total
Common Stock:
Industrial and Miscellaneous 124,155,101 124,155,101
Mutual Funds 405,971 9,969,087 10,375,058
Money Market Mutual Funds 182,253 182,253
Total 124,743,325 9,969,087 134,712,412

Certain assets and liabilities of BCN are measured and reported: (a) at amortized cost, (b) at values using the adjusted audited GAAP equity
method, or (c) at values that approximate fair value due to their liquid or short-term nature.

Other Fair Value Information. Not applicable.

Aggregate Fair Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds:
U.S. Government 264,555,592 258,900,213 264,555,592
All Other Governments 4,422,070 4,358,214 4,422,070
Special Revenue and Special
Assessment 205,732,797 203,995,430 205,732,797
Industrial and Miscellaneous 297,811,834 294,131,280 297,811,834
Total Bonds 772,522,293 761,385,137 772,522,293
Common Stocks:
Industrial and Miscellaneous 124,155,101 124,155,101 124,155,101
Mutual Funds 10,375,058 10,375,058 405,971 9,969,087
Money Market Mutual Funds 182,253 182,253 182,253
Total Common Stocks 134,712,412 134,712,412 124,743,325 9,969,087
Preferred Stocks - Industrial & Miscellaneous 2,502,219 2,421,875 2,502,219
Cash Equivalents & Short Term Investments:
U.S. Government 10,002,500 10,003,642 1,000,000 9,002,500
Industrial & Miscellaneous 533,118,353 533,274,448
Money Market Mutual Funds 79,660,761 79,660,761 79,660,761
Total Cash Equivalents & Short Term
Investments 622,781,614 622,938,851 80,660,761 9,002,500

Not Practicable to Estimate Fair Value. Not applicable.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

Type Il - Nonrecognized Subsequent Event
On October 1, 2015, the BCN Stop-Loss and Casualty Self-Insurance Trust and the BCN Medical Malpractice Self-Insurance Trust were
terminated as a result of a dissolution. Accordingly, all net assets of the Trusts were transferred in accordance with the liquidation to various
beneficiaries of the Trusts resulting in investments and cash equivalents being transferred to BCN in exchange for its invested balance on
Schedule BA. This transaction will be accounted for in accordance with SSAP 25 and will not impact the earnings or capital and surplus of BCN.

Type Il - Nonrecognized Subsequent Event
On October 8, 2015, BCN paid in full a $50 million dollar loan due to FHLBI with an original maturity of September 19, 2016. In addition, on
October 8, 2015, BCN borrowed $50 million at 1.53% on a 60 month loan. Borrowings are accounted for consistant with SSAP No.15, Debt and
Holding Company Obligations and SSAP No. 52, Deposit Type Contracts. The loan is collateralized by U.S. government securities at 105% of

the outstanding loan balance.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E.

Risk Sharing Provisions of the Affordable Care Act

(1 Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions YES
2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year:
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NOTES TO FINANCIAL STATEMENTS

Permanent ACA Risk Adjustment Program | AMOUNT
Assets
1. | Premium adjustments receivable due to ACA Risk Adjustment |
Liabilities
2. | Risk adjustment user fees payable for ACA Risk Adjustment 150,799
3. | Premium adjustments payable due to ACA Risk Adjustment 53,212,810
Operations (Revenue & Expenses)
4. | Reported as revenue in premium for accident and health contracts (written/collected)

due to ACA Risk Adjustment (40,830,144)
5. | Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) 150,125
Transitional ACA Reinsurance Program
Assets
1. | Amounts recoverable for claims paid due to ACA Reinsurance 31,199,692
2. | Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) 13,156,937
3. | Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance
Liabilities
4. | Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded

premium 21,542,264
5. | Ceded reinsurance premiums payable due to ACA Reinsurance 3,374,538
6. | Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance
Operations (Revenue & Expenses)
7. | Ceded reinsurance premiums due to ACA Reinsurance (3,374,538)
8. | Reinsurance recoveries (income statement) due to ACA Reinsurance payments or

expected payments 46,298,655
9. | ACA Reinsurance contributions — not reported as ceded premium 15,918,483
Temporary ACA Risk Corridors Program
Assets
1. | Accrued retrospective premium due to ACA Risk Corridors | 2,166,390
Liabilities
2. | Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors |
Operations (Revenue & Expenses)
3. | Effect of ACA Risk Corridors on net premium income (paid/received) 6,499,169

4. | Effect of ACA Risk Corridors on change in reserves for rate credits

Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along
with the reasons for adjustments to prior year balance:

Unsettled Balances as of the
Differences Adjustments Reporting Date
Prior Year Prior Year Cumulative Cumulative
Accrued During the Prior Year] ~ Received or Paid as of the Accrued Accrued Balance Balance
on Business Written Before Current Year on Business Less Less To Prior To Prior from Prior from Prior
December 31 of the Prior Written Before December 31|  Payments Payments Year Year Years Years
Year of the Prior Year (Coal. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) | (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10 11
Receivable | (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Ref Receivable (Payable)
a. Permanent ACA Risk Adjustment Program
1. Premium adjustments receivable A
2. Premium adjustments (payable) 65,000,778 52,618,112 12,382,666 (12,382,666) B
3. Subtotal ACA Permanent Risk
Adjustment Program 65,000,778 52,618,112 12,382,666 (12,382,666)
b. Transitional ACA Reinsurance Program
1. Amounts recoverable for claims
paid 37,095,125 39,037,151 (1,942,026) 5,921,115 C 3,979,089
2. Amounts recoverable for claims
unpaid (contra liability) (11,491,831) (11,491,831) D
3. Amounts receivable relating to
uninsured plans E
4. Liabilities for contributions payable
due to ACA Reinsurance - not
reported as ceded premiums 29,082,555 23,458,772 5,623,783 F 5,623,783
5. | Ceded reinsurance premiums
payable 4,660,133 4,660,133 G
6. Liability for amounts held under
uninsured plans H
7. Subtotal ACA Transitional
Reinsurance Program 37,095,125 22,250,857 | 39,037,151 16,627,074 | (1,942,026) 5,623,783 5,921,115 3,979,089 5,623,783
[ Temporary ACA Risk Corridors Program
1. | Accrued retrospective premium 6,499,169 | 6,499,169
2. Reserve for rate credits or policy
experience rating refunds J
3. Subtotal ACA Risk Corridors
Program 6,499,169 6,499,169
d. | Total for ACA Risk Sharing Provisions 37,095,125 | 87,251,635 39,037,151 69,245,186 | (1,942,026) | 18,006,449 | 12,420,284 | (12,382,666) 10,478,258 | 5,623,783 |
Explanations of Adjustments
A.
B. Adjustment represents final amount from CMS.
C. Adjustment represents final amount from CMS.
D.
E.
F.
G.
H.
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l. Adjustment represents estimated realizable risk corridor amount from CMS. The company non-admitted $4,332,779 of this amount in accordance
with current NAIC guidance.
J.

Note 25 - Change in Incurred Claims and Claim Adjustment Expenses

Liabilities for unpaid claims and claims adjustment expenses as of December 31, 2014 were $302,557,882. As of
September 30, 2015, $313,204,842 has been paid for incurred claims and claims adjustment expenses attributable to
insured events of prior years. Liabilities for unpaid claims and claims adjustment expenses remaining for prior years are
now estimated to be $6,885,922 as a result of a re-estimation of unpaid claims and unpaid claims adjustment expenses on
all lines of business. Therefore, there has been a $17,532,882 unfavorable prior year development based on the analysis
of recent loss development trends from December 31, 2014 to September 30, 2015.

Note 26 - Intercompany Pooling Arrangements
No significant change.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Anticipated Salvage and Subrogation

No significant change.
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nol[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

DDDS Holdings. LLC was added as the controlling entity for Data Driven Delivery Systems. LLC. AF Global Capital, Ltd. was added as a new entity under Accident Fund Holdings. Inc.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/15/2015

By what department or departments?

Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with the Department? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
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9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount; $ 14,318,454
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 15,023,649 15,134,369
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 161,019,373 136,587,304
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 176,043,022 $ 151,721,673
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
State Street Bank and Trust Company 801 Pennsylvania, Kansas City, MO 64105
Fidelity Investments Institutional Operations Co. 100 Magellan Way KW2B Covington, KY 41015
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing Blvd. Indianapolis, IN 46240
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
174 Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
Blue Cross Blue Shield of Michigan 600 E. Lafayette Blvd. Detroit, MI 48226
105377 Loomis Sayles One Financial Center, Boston, MA 02111
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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Statement as of September 30, 2015 of the Blue Care Network of MiChigan

GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 87.5 %
1.2 A&H cost containment percent 28 %
1.3 A&H expense percent excluding cost containment expenses 134 %
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ | No[X]
2.4 If yes, please provide the amount of funds administered as of the reporting date. 0
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Statement as of September 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company ID Effective Domiciliary | Reinsurance Type of Reinsurer Rating |  of Certified
Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating
A&H Affiliates
................. 47-2221114.........[01/01/2015 | Woodward Straits Insurance Company............cc..coeeevscsevcne |Mlvesicsere | SSUL e [AUNONiZEG v oo [ |
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Statement as of September 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9
Federal Life and
Employees Annuity
Accident Health Benefits | Premiums and Property/ Total
Active and Health Medicare Medicaid Program Other Casualty Columns Deposit-Type
State, Etc. Status Premiums Title XVIII Title XIX Premiums Considerations Premiums 2 through 7 Contracts
1. Alabama... VALLLN
2. Alaska.. LWAK LN
3. Arizona..... WAZ|LLN
4.  Arkansas.. AR |..N
5. California.. .CA|..N
6. Colorado.. .CO|..N
7. ConnectiCUt........ccoeveverriecrciinnad CT|...N
8. Delaware ..N
9. District of Columbia ..N
10, Florida......cccocoevevveveereriesecnnenn FL | N
LR =Yoo - SRR C 1. W BV N
12, Hawalii.......cccocoveerrervesesnieiecneeen H N
13, 1daho......ccccvveveveceeieceeeeeeee D | N
14, 1N0IS....coeveerererrerersererierserseienend L | e N
15, Indiana.........cccoeeververcevieeeeeen N L N
16, 1OWA...ovceeceieecseeseeeeeeen /A | N
17. Kansas......ccocoeveveeereveereeeneeen . KS | N
18.  Kentucky......oocoeveeevivceveeeen  KY | N
19.  Louisiana.......c.ccccoevereververecnnee LA | N
20. Maine......cooevvvrveinrenesnienenenen ME | o N
21, Maryland.......ccccccoeeneevnenensrnene. MD | . N
22. Massachusetts.............cocrverrenee . MA | L. N
23, Michigan.........cccccooevevrerreveeee . M| L L
24, Minnesota........coccoeevrerrerenrineen. MN | Lo N
25, MiSSiSSIpPi......ccoerrrerrirerereeeee . MS | L. N
26.  MiSSOUN......ccoccvrvrererenrnrennenn MO | Lo N
27. Montana.........cccoceevevreeeveeeee MT | L N
28. Nebraska ..N
29. Nevada........ ..N
30. New Hampshire... ..N
31.  New Jersey...... ..N
32.  New Mexico. ..N
33. New York..... ..N
34. North Carolina.. ..N
35.  North Dakota.... ..N
36. i N
37. N s e | e | seeiesesssiesiesiens | eeressssseesesssseene | sesseesessssissenens | creesesiessessssiens 0
38. N L [ | e | eveeseerisassesesinnes | eeressesesiesessssenes | srreseesessessseesensins | esesesisssseesenas 0
39. N e s | e | sy | sesessssesessssenn | sessiesesnsseesesens | sreesiesiessssesiens 0
40. N L [ | e | eveeseesesnsesesienes | eeresresesiesesssseses | srieseesessesssesennins | esesesissesesenas 0
41. N e s | e | sy | eeresssssesessssenn | sessiesesnssesesens | seesesiessssesiens 0
42. N L e | e | eveseesenissenesinies | eereereseseesessssenes | sriesessesseseseseniins | esresesissessesenas 0
43, N [ e | e | sy | veresnssesessssen | sessiesessssssesens | s 0
44, N Lo [ | e | eveeveesesnsesnsinies | eeveereseseesesissenes | srresessessesesessensins | ereresessesesenas 0
45, N e i | et | sreeiesessssesiesiens | eeressessessessssiene | sessissessssissesens | sreesesiessessesiens 0
46.  Vermont........cocooeeeeivnveevevecenennnl VT | Nooiirieies | e | errrveesssesessseens | errsresesssesssisesens | ervsesssessesssesesins | eseressssesesssesenens | essesessssesesssessnins | seresesisesesisenens 0
47, Virginia......ccocoeveeveveenieieeeenneeen . VAL Noreiiiies [ errerrerniesenieiiens | cevssssesessesenes | eresesssssssesesinsens | ernessssssesiesissesens | sonssessessssnssesesiess | soessessssssesessssenss | seressessesssasenes 0
48.  Washington........cccoocvvvrerrcne . WA | L Norireiree [ rerrreerernrneeinnns | seereerseesensensnees | seresseeeensnsesnesnes | eensesesnsseseenssnsnns | senssesseeseensinsesiess | sresseessssssessensssnnse | seeesesnsenssesens 0
49.  West Virginia.... N Ly [y [ e | v | e | e | ereseresieeesinns 0
50. Wisconsin el [ [ [ e | srenssesenens | e | e | e 0
51, Wyoming.....cccoceveveeerrreeeereerene . WY | L Noviiriiies | oo | evereeisreereeseiens | eveeeresisesssisesens | eveeesssessesesesesins | esseressssssesssesesees | seseeresessesesssesnnins | sereresisesesessesens 0
52.  American Samoa...........cccoueve.. AS | Noreriiies | e | errrveessssessseens | erssresesssesssisesens | ervsessssssessssesessns | esseressssesesssesensns | sessesessssesessnessnins | seresesssesesssnenens 0
53, GUAM....cooeririeereseeieieeenn. GU | Noreiiiees [ cerrerrerneneeriens | cervsrssesenssenenes | seesesssssssesesissens | ernessesssesesisssnens | sonssesesssssssesesiess | soessessssssesessnsenss | serersessssssesens 0
54. Puerto Rico......cccocvvvevveeereee . PR | Norriiiies | e | errrreessssressseens | eressesesssesssinesens | ervsessssssessssesessns | essesessssesesssesensns | essesessssesessnesnnies | seesesssesesissesens 0
55. U.S. Virgin Islands.....................VI |.... Noiiiiiies | oo | ereeeeessere e | evreeresssesesisesens | eveeerssessesesesesies | eseresssesesssesesees | seveesesesseresisesenens | eereresisesesessenens 0
56. Northern Mariana Islands............. MP | N [ e | eseressssssessssssenens | svsssssssssesessssesnnins | sossesesssssssissesenies | sossesessssessssnsesnnins | seresesssesssissesens 0
57. Canada.......ccccoouvrmrerirnnerennnns CAN [N [ [ | v | conesesssssesesnsns | versssesesessssssseses | ssiessessssessessessnsnns | ossessesssssssesesns 0
58. Aggregate Other alien.. 0T |....... XXX... [N I [PPSR RO 0 ) [FSURSORORRORRORR 0 I [PTUROURTRROROROROROR O IPORORORSORORRORRORIN | B [PRORRR RO 0
59.  Subtotal......cccovrrerrirreieiseieeieniens | e XXX... |.1,831,870,869 | ....531,012,383 .2,434,208,602
60. Reporting entity contributions for
Employee Benefit Plans............c.cc..... [ ....... XXX | e 8,428,635 |...coveieeiiiieiiiins L eveeiiieiiiieieiiiies | eveisiisieeninieinenes | eveinnesiensnisreniniees | evereseresiniesninienes | erinns 8,428,635 |....
61. Total (Direct Business) () — 11.1,840,299,504 | ....531,012,383 . .2,442,637,237
DETAILS OF WRITE-INS
58007, oottt eneses | eriesesseseseesenssnaens | sesiesesessesesesenss | eesessessesssessesens | esesesesssssesesinses | eevessesesssssssnseses | seeseesessesesessensans | esesesessessesenas (0
58002, ..vverveeieirerisie ettt enns | stessessesssesinsiensans | sessesssssiessesssnsiests | snssessesssesnssessans | sessssssesessessiesianss | svssessnssiesessnnsins | sesseesiesesssssesenss | sossiesessssesnes 0
58003, oot eneses | eriesissesesesessinaens | sssesiesessesesesenss | eesessessesesistesens | esesesesssssesesinaes | eevessesesessssssseses | sresessesseseseesiesens | esesessssessesenns 0
58998. Summary of remaining write-ins
for line 58 from overflow Page........ccoovevvvvcveveveiens | evvererieeveiieenad [0 [0 I [0 I [0 I [0 I [0 R [0 I 0
58999. Total (Lines 58001 thru 58003 plus 58998)
(Lin@ 58 @DOVE)......eecererrerreisrerisnessessessessssssnssnsans | sessesssessesessnenns [V P (O I [ I [ I [ [P (O IS [ I 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(E
(a

)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of September 30, 2015 of the Blue Care Network of Michigan

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

Blue Cross

Blue Shield BLUE CROSS BLUE SHIELD

of Michigan OF MICHIGAN MUTUAL
INSURANCE COMPANY

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Asscciation EIN 38-2069753

NAIC 54291, Group 572

I
Accident FLllr?(;j Holdings, L.feSceocrl;r;:r;?;imgs Blue Care Network Blue Care of Michigan, NASCO Corporation
EIN 27-0521030 EIN 20-1420821 of Michigan Inc. EIN 58-1767730 BMHLLC*
Group 572 GI’OUD 572 EIN 38-2359234 EIN 38-2536979 GA EIN 30-0703311
| | AZ NAIC 95610, Group 572 NAIC 52037, Group 572 DE
. i I I
Accident Fund AF Global Captal, LifeSecure Insurance I %
Insurance Ltd. Company BCN Service See next page for
Company of America Company No. EIN 75-0956156 Com Blue Cross and affiliated Companies
pany i
EIN 58-5207001 09789424 NAIC 77720, Group 572 EIN 38-3134881 _Blue Shield of
O  NAIC 10166 United Kingdom ' Michigan Foundation
= Group 572 EIN 38-2338506
OT
. ) ) Bloom Health Corporation EIN Properties LLC
United Wisconsin EIN 27-1038374 EIN 45-1259278
Insé‘l;\laggeoggﬂggny Michigan Medicaid Holdings DE
Company
NAIC 29157, Group 572 WI EIN 45-3854611
Accident Fund General
Insurance Company
EIN 20-3058200
Blue Cross Complete of
NAIC 12304 Group 572 Michigan LLC
EIN 47-2582248 DDDS NDBH Holding Woodward Straits
Accident Fund National NAIC 11557 Holdings, LLC Company, L.L.C. Insurance Company
Insurance Company EIN EIN 45-1062167 EIN 47-2221114
EIN 20-3058291 Blue Care Network** Blue Care Network** DE MO NAIC 15649
NAIC 12305, Group 572 Medical Malpractice Stop-Loss and Casualty
Self-Insurance Trust Self-Insurance Trust
Third Coast Insurance EIN 38-6561861 EIN 38-6561862
Company ** Blue Care Network of Michigan participates in these Trusts for self-insurance purposes. - -
EIN 36-4072992 Data Driven New Directions Center for Healthcare
NAIC 10713, Group 572 IL *** Michigan Medicaid Holdings Company owns a 50% stake of Blue Cross Complete of Delivery Behavioral Health, Research &
Michigan LLC . Remaining 50% stake is owned by AmeriHealth Caritas Health Plan. Systems, Inc. LL.C. 1 Transformation
**xx A 99% stake of New Directions Behavioral Health is owned by NDBH Holding EIN 45-3742721 EIN 43-1698690 EIN 43-1698690
CompWest Insurance Co. Company, L.L.C. The remaining 1% stake is owned by Good Health HMO, Inc., a wholly DE NAIC 369
EIN 20-1117107 owned subsidiary of Blue Cross and Blue Shield of Kansas City. MO
NAIC 12177, Group 572 CA

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.



Statement as of September 30, 2015 of the Blue Care Network of M|Ch| an

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

Blue Cross
Blue Shield
of Michigan

A nonprofit corporation and independent licensea
of the Blue Cross and Blue Shield Association

BMH LLC:
DE limited liability company
FEIN: 30-0703311
1

BMH SUBCO I LLC2
DE limited liability company
FEIN: 38-3946080

AmeriHealth Caritas Services, LLC
DE limited liability company
FEIN: 45-5415725

BMH SUBCO Il LLCs
DE limited liability company
FEIN: 80-0768643

Keystone Family Health Plan
PA general partnership
FEIN: 23-2842344

AmeriHealth Caritas Health Plan
PA general partnership
FEIN: 23-2859523

| N

AmeriHealth Caritas
Louisiana, Inc.
LA business corporation
FEIN: 27-3575066
NAIC Code: 14143

Select Health of South
Carolina, Inc.
SC business corporation
FEIN: 57-1032456
NAIC Code: 95458

AmeriHealth Caritas AmeriHealth Caritas
Georgia, Inc.
GA business corporation
FEIN: 20-2467931
NAIC Code: 14692

lowa, Inc.
IA business corporation
FEIN: 47-3923267
NAIC Code: 15800

AmeriHealth Caritas
Indiana, LLC
IN business corporation
FEIN: 20-4948091

1510

PerformRX IPA of
New York, LLC
NY limited liability

company
FEIN: 26-1809217

PerformRx, LLC

AMHP Holdings

AmeriHealth Caritas

Regence AmeriHealth

Florida True Health,

District of Columbia, Inc.

PA limited liability Corp. - _ Caritas, Inc.4 Inc.e
company PA business District of Columbia WA business corporation FL business corporation
FEIN: 27-0863878 corporation business corporation FEIN: 46-4191591 FEIN: 45-4088232

FEIN: 26-1144363

FEIN: 46-1482013
NAIC Code: 15088

NAIC Code: 14378

]

LI

\_‘

AmeriHealth
Nebraska, Inc.s
NE business corporation
FEIN: 45-3790685
NAIC Code: 14261

PerformSpecialty,
LLC
PA limited liability
company
FEIN: 61-1729412

Community Behavioral
Healthcare Network of
Pennsylvania, Inc.
PA business corporation
FEIN: 25-1765391

LLC
FL limited liability
company
FEIN: 36-48111627

FTH Merger Sub,

Prestige Health
Choice, L.L.C.7
FL limited liability
corporation
FEIN: 45-0563075

Community Care
of Florida, LLC
FL limited liability

company
FEIN: 37-1752699

Prestige MSO,
LLCs
FL limited liability
corporation
FEIN: 61-1720226

AmeriHealth
Michigan, Inc.
MI business corporation
FEIN: 46-0906893
NAIC Code: 15104

Blue Cross Complete
of Michigan LLCo
Ml limited liability
company
FEIN: 47-2582248
NAIC Code: 11557

PA business corporation
FEIN: 26-0885397
NAIC Code: 13630

CBHNP Services, Inc.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.

1 Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC

2 BMH SUBCO | LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.

3 BMH SUBCO Il LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.

4 AmeriHealth Caritas Health Plan owns a 50% stake of Regence AmeriHealth Caritas, Inc.

5 AmeriHealth Caritas Health Plan owns a 70% stake of AmeriHealth Nebraska, Inc.

6 AmeriHealth Caritas Health Plan owns a 50% stake of Florida True Health, Inc.

7 Florida True Health, Inc. owns a 40% stake of Prestige Health Choice, L.L.C.

8 Florida True Health, Inc. owns a 51% stake of Prestige MSO, LLC

9 AmeriHealth Caritas Health Plan owns a 50% stake of Blue Cross Complete of Michigan LLC. Michigan Medicaid
Holdings owns the remaining 50% stake.




Statement as of September 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

910

1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 54291... | 38-2069753.. | ...evevrrreirers | ververeirerreinnns [ Insurance Company Ml UDP............. State of Michigan...........cccovvveeninieeniennns LEGAL . ooveiirris | e | e s
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 27-0521030.. | cvovveverirerres | rerereennienines e Accident Fund Holdings, INC.........c.c.couvevrerierinirnenas Ml NIA.cooe. Insurance Company Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .cccoveee 09789424..... [ ..o | e e AF Global Capital, Ltd Accident Fund Holdings, Inc Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 10166... [38-3207001.. | ovovoveeererries [ errereerieieiens [ cerireeesees s Accident Fund Insurance Company of America...... M. A Accident Fund Holdings, InC..........ccccevvveennee. Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 29157... | 39-0941450.. [ ...oovvieenns | eerrrireieirieees | cereinineeieineennnns United Wisconsin Insurance Company................... Wi...ooone. A Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 12304... [20-3058200.. | ....evrveerrerrien | ereerriereireins e Accident Fund General Insurance Company........... Ml A Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 12305... [20-3058291... [ ..vvvvvveeeiree | cerrerreiereinnens [ erereeieneeneieins Accident Fund National Insurance Company.......... Ml A Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 10713... [36-4072992.. | ...ovvverereerees | errerreieeeineens e Third Coast Insurance Company...........c..cevereeneens | I A s Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 12177 | 20- 1117107 | oo e e CompWest Insurance Co..........cocvcucerieneercucrennen. CA.ccove A Accident Fund Insurance Company of America.. | Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .ccoeeeee 20-1420821.. | oo | e | e LifeSecure Holdings Corporation............cccccovvueunne AL NIA.......cc...... Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company T7720... | 75-0956156.. | .oovvreverrireinns | cererrerereininenes [ v LifeSecure Insurance Company...........ccceevviivernnns Moo A, LifeSecure Holdings Corporation..................... Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 95610... [38-2359234.. | .....coovvvivirs | rverererinrineis | e Blue Care Network of Michigan.............cccvvvnienen. Ml RE...oiiiien. Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 45-38546711.. [ oo | ceereereieneinnees e Michigan Medicaid Holdings Company................... Ml NIA ..o Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 11557... [47-2582248.. | .....oovveveeerees | e [ e Blue Cross Complete of Michigan LLC................... Ml A s Michigan Medicaid Holdings Company............ Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .cccoveee 38-3134881.. | oo | e e BCN Service Company..........cccveeeeniesinieeennenns Ml....ooee. DS..coovvri Blue Care Network of Michigan........................ Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 52037... | 38-2536979.. [ ..oecvviiernins | eerrreininienees | cereeeieeeeeennns Blue Care of Michigan, INC.........cccccouvrriiininiiinnns Moo A, Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .cccvveenee 38-2338506.. | ..vvuvecreerenns | e | e Blue Cross and Blue Shield of Michigan Foundation| MI............. NIA .o Blue Care of Michigan, InC...........cccccovuviuneenn. Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Care Network Medical Malpractice Self- Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | .o 38-B561861.. | ..ovvvrrereiens et | e Insurance Trust Ml OTH...ccoevvee. Blue Care Network of Michigan...............ccee.... Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Care Network Stop-Loss and Casualty Self- Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company [ .coeeee 38-B561862.. | ...vveevrrveins | crrereirereieinnes | ceereesereeneesseeenees Insurance Trust Ml OTH...ccoveee. Blue Care Network of Michigan...........c.ccccee.... Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company 15649... [47-2221114.. | oo e [ e Woodward Straits Insurance Company................... Ml A e Insurance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 58-1767730.. cevverernesenneneenneee | NASCO COMPOFAtion........cevvevecvvenrcrncniviencnninns | GAueeeee [NIALLL............. | INSUrance Company Ownership......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 27-1038374.. cevvereensneneeennennees | BlOOM Health Corporation.........c.ocvcvevcvcvivsceens | DEeici [NIALLL............ | InsUrance Company Ownership......... Insurance Company




Statement as of September 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 1

1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 45-1259278.. | oo | ververnrnerenes [ eeveviercnenenenennenn. | EIN Properties LLC........cvvvvcvcicvinincinivicecnene. [Mlcc | NIALL............. | Insurance Company Ownership......... | .....40.000 |Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 47-4522025.. | ...ccovvevecenee | cevreereinireineins | wevereisennenneenennn. | Data Driven Delivery Systems, Holdings, LLC........ |DE............ |NIA............... | Insurance Company Ownership......... | .....36.750 |Insurance Company
Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 45-3742721... | ovoevevircnes | cevreneniienens | ceverenienenenn. | Data Driven Delivery Systems, Inc...........coocvceeeee. | DE....eo. | NIA............... | Data Driven Delivery Systems, Holdings, LLC.... | Ownership......... | ...100.000 |Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 45-1062167.. | ..cvoevrerrerrens | cerreresnrenseins | eeveseesiesennennen. | NDBH Holding Company, LLC..........cccccoccvviviieeee [MO........... | NIA............... | INsurance Company Ownership......... | .....10.000 |Insurance Company
Blue Cross Blue Shield of Michigan Mutual
.................................................................................. 43-1698690.. | ....cvvvvrerrerres | verererneireines [ eererieiinineennennne. | NEW Directions Behavioral Health, LLC.................. [MO........... |NIA............... [NDBH Holding Company, LLC............................ | Ownership......... | ...100.000 |Insurance Company
Blue Cross Blue Shield of Michigan Mutual
30-0703311.. BMHLLC.....ooiicererees Insurance Company Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
.. | 38-3946080.. . |BMH SUBCO I LLC.. BMH LLC Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC..
80-0768643.. BMH SUBCO I LLC BMH LLC Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
45-5415725.. | oo | e e, AmeriHealth Caritas Services, LLC.........c..cccoeveuuee BMHLLC....ooieeceeeee s Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
.. | 23-2859523.. ... | AmeriHealth Caritas Health Plan. . BMH SUBCO I LLC.. i B 19.370 |BCBSM and IBC MH LLC..
23-2859523.. . | AmeriHealth Caritas Health Plan..... .. |PA. ....|BMH SUBCO Il LLC...........c0.n. B 19.370 |BCBSM and IBC MH LLC..
. | 27-3575066.. . | AmeriHealth Caritas Louisiana, Inc.. . | AmeriHealth Caritas Health Plan. S 38.740 |BCBSM and IBC MH LLC..
. |57-1032456.. Select Health of South Carolina, Inc. AmeriHealth Caritas Health Plan .... |Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
 120-2487931.. | oo et | e AmeriHealth Caritas Georgia, INC.........ccoevreverrnnens AmeriHealth Caritas Health Plan .... |Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
20-4948097.. [ .o | et | e AmeriHealth Caritas Indiana, LLC...........c.ccccevuee. AmeriHealth Caritas Health Plan .... |Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
| A7-3923267 ... | ..o s [ s AmeriHealth Caritas lowa, INC.........c.cccovvrervinnnnee AmeriHealth Caritas Health Plan .... | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
26-1809217.. . | Perform RX IPA of New York, LLC.. .. | AmeriHealth Caritas Health Plan. Ownership......... | ..... 38.740 [BCBSM and IBC MH LLC..

26-1144363.. [ ..oveereeeeeeree | eereereireeeneens e AMHP Holdings COorp.........ccreureerierneereeieerieseneenes AmeriHealth Caritas Health Plan
Community Behavioral Healthcare Network of

. | Ownership......... | ... 38.740 |BCBSM and IBC MH LLC

25-1765391.. Pennsylvania, Inc. AmeriHealth Caritas Health Plan . |Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
. | 26-0885397.. . | CBHNP Services, Inc... .... | AmeriHealth Caritas Health Plan. s 38.740 |BCBSM and IBC MH LLC..
. |45-4088232.. . | Florida True Health, Inc . | AmeriHealth Caritas Health Plan. S I 19.370 |BCBSM and IBC MH LLC..

36-4811627.. FTH Merger Sub, LLC Florida True Health, INC.........ccovvvvvviiiie, Ownership......... | ..... 19.370 [BCBSM and IBC MH LLC

37-1752699.. | oo e [, Community Care of Florida, LLC.........ccccccovrevrrnnn. Florida True Health, INC.........cccovvvvveriiicie, Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC

45-0563075.. [ .ovoveveeeeeeeeees | eeereieieieees | e Prestige Health Choice, LLC.........ccovvveiviriiriinines Florida True Health, INC.........ccovvvvvvveiiicie, Ownership......... | oo.... 7.748 |BCBSM and IBC MH LLC
61-1720226.. Prestige MSO, LLC......oovvviveeeienceeeisnieenns Florida True Health, INC........cccovvvvvvveiiicie, Ownership......... | oo 9.879 |BCBSM and IBC MH LLC
. |46-1482013.. . | AmeriHealth District of Columbia, Inc.. .... | AmeriHealth Caritas Health Plan. .... | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC..
. 146-0906893.. AmeriHealth Michigan, INC..........ccocvrvriererienieen. AmeriHealth Caritas Health Plan .... |Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
[ 45-3790685.. [ ..o et | e AmeriHealth Nebraska, Inc AmeriHealth Caritas Health Plan .... | Ownership......... | ..... 27.120 |BCBSM and IBC MH LLC
27-0863878.. | ..ocvvveeeiereies | ereeieieieieieies | eeeeeeeeeeeeeens PerformRx, LLC AmeriHealth Caritas Health Plan .... | Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
61-1729412.. PerformSpecialty, LLC PerformRX, LLC.......ccoveieeiiieeecceeee s Ownership......... | ... 38.740 |BCBSM and IBC MH LLC
.. |46-4191591.. ... | Regence AmeriHealth Caritas, Inc... AmeriHealth Caritas Health Plan. ST 19.370 [BCBSM and IBC MH LLC..
.. |23-2842344.. ... | Keystone Family Health Plan....... ...| PA. BMH SUBCO I LLC................. o IS 19.370 |BCBSM and IBC MH LLC..
23-2842344.. . | Keystone Family Health Plan........... ...| PA. ....|BMH SUBCO Il LLC................ o IS 19.370 |BCBSM and IBC MH LLC..
. |47-2582248.. Blue Cross Complete of Michigan LLC................... AmeriHealth Caritas Health Plan........................ | Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC
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SCHEDULE

Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Asterisk Explanation
1 Grantor trust used for Malpractice insurance
2 Grantor trust used for Stop-loss reinsurance




Statement as of September 30, 2015 of the Blue Care Network of MiChigan

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1.

Bar Code:
* 95 6102 015 3650000 3 *

Q117
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Overflow Page for Write-Ins

NONE

Q18
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SCHEDULE A VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
o o

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot ssessssssssssssssssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISItION...........oveerererirrerriesesee e
2.2 Additional investment made after acquisition..............ccccoeevevivcrereinnne,
Current year change in encuUmMbBIanCes...........coceeeerrenienreneeneensessieennennes
Total gain (I0SS) ON AISPOSAIS........c.cviviiiiecteiiriieiiee ettt bbbttt bbb s st s bbb s st s s s b st ssnseaas
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other than temporary impairment recognized.
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).

. Deduct total nonadmitted @amOUNLS...........ccceveeiirrieienisneie e
. Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........ovvererieneeereneeneeneereereeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............occeeerrunennn.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals................
Deduct amounts received on diSPOSALS...........ccccererevieriieieieisesee e
Deduct amortization of premium and mortgage interest points and commitment fees..
Total foreign exchange change in book value/recorded investment excluding accrued interest...

. Deduct current year's other than temporary impairment reCoOgnIZEd............cccoueerieriieeeies e
11.
12.
13.
14,
15.

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total ValUGLIoN @IOWANCE............c.cvieiveiiieisieeete ettt a bbbt s st s s st naen
SUDLOtAl (LINE 11 PIUS LINE 12)...uuiviiriircieieeieieisie ettt sttt bbbttt
Deduct total nONadmitted @MOUNS..........c.eiiiiireiriri bbb
Statement value at end of current period (Line 13 MINUS LINE 14)........coiiiiiiiiiiieieice ittt

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot nens
Cost of acquired:

2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCeiVEd ON QISPOSAIS............ vttt ess ettt
Deduct amortization of premium and dEPreCiation............c.ciuieieiiiniieieieee et
Total foreign exchange change in book/adjusted Carrying VAIUE. ...t ssesseneseenns

. Deduct current year's other than temporary impairment reCOGNIZE. ...........cvvuiverreiiiriieieeieesse et
11.
12.
13.

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........coververririeriireereseesee s
Deduct total NONAAMItEEd AMOUNES..........civiiiireiiieiee sttt
Statement value at end of current period (Ling 11 MINUS LINE 12).......ovireiruriiseisiissessessesssssessessssssessessns s ssssssssessssssssssssesses

............................. 161,019,373

............................. 120,671,665

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N kw2

Sz

Book/adjusted carrying value of bonds and stocks, December 31 0f Prior YEar...........cevevevevsievereisrceeesee s
Cost of DONAS AN SLOCKS ACGUIFED.........veeererririecieie ittt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of.
Deduct amortization Of PIEMIUM..........coveieicireeece ettt sttt se sttt bt en s senanes
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccuiveieiciiecieiceeee e
Deduct current year's other than temporary impairment reCOGNIZEA............ccvueveiieiriieeieete et

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........cccoevirrierrerrereieieereee e
. Deduct total NoNadmitted @MOUNLS.........ciuiririeieiieieie et en st enes
. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiuueieiieinirniiisiisissiessisss e sessses s ssssssssessenne

............................. 796,425,864
............................. 644,133,056
1,204,377
................................ (6,043,798)
6,919,131

............................. 517,076,299
................................. 3,596,601

................................ (1,019,912)
................................. 7,292,026

............................. 732,077,113
............................. 746,646,929
.................................... 454,302
................................ (8,794,118)
............................... 10,713,697
............................. 672,778,540
................................. 8,188,808
................................... (802,597)
................................. 2,902,114
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2 4

20ISsO

Book/Adjus:ed Carrying Acquisitions Dispossitions Non-Trading Activity Book/Adjus?ed Carrying BooklAdjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (). eurervrrrnrerreseesesseseeeessessssessssessssssssssssessesssssssssessesssssssssessessassssssessessanssnssns | sessssmssesssssnssessns 760,168,716 | ...coovvvreririrnnes 987,168,532 | ..o 1,005,384,543 | ...oovvvvvvirinns 32,844,809 | ..ooveveiieinns 755,961,817 | oooevveviereireinenns 760,168,716 | ...coovvevrrreiens TT4,797514 | oo 717,610,178
2. NAIC 2 ():vereeereeereesseeeseesseeeseesssees e sssseesssessssessssesss st ses st esssssessssessnens | sesssssssssessssssssses 595,394,563 | ....cvvrrrierriinnn 283,535,895 | ..oeocverreireennn. 295,678,055 | ...coovverrerieennn. (38,651,202) | cvvovveernrirreenne 611,252,694 | ...oovveoerirriis 595,394,563 | .....ovverrrrerrienne 544,601,201 | .oooovverrriecennn 619,921,625
3. NAIC 3 ()erereeerrrerereeeesesiees e eest sttt | eenes et 30,704,275 | ..ovvecrcrrcceiens 6,191,150 | oo 2,262,573 | oo (1,639,799) | ...vvvvverrirciinns 29,191,191 | oo 30,704,275 | ... 32,993,053 | ... 28,781,439
4. NAIC 4 (B)-eruererrerneriereinerieisies sttt nens | et 25,552,343 | ... 2,037,024 | oo 2,043,867 | ...ovvrerrricrirririeninns 770,370 | oo 27,733,361 | oo 25,552,343 | ... 26,315,870 | ..o 28,705,280
5. NAIC 5 ().evereeeeareserireseeriesessss s eesssesss st sssesss s esssesssessssssssne | eeessesssesssnesssssenns 6,868,825 | ....orvrcrrrrirerin) 634,692 | ... 948,616 | ...oovvvvrerrerirrennne (2,022,302) | ...vorervrirririens 6,192,049 | ...ovvrrrrr 6,868,825 | .....oovrrrririereinnn 4,532,599 | ..o 6,054,525
B, NAIC B (2).reurererrereereeee e eseessessessesessess s sessssssessessessssssessessesssssessessensnss | onsssssssassssesssssssanes 1,427 847 | oo 52,074 | oo 50,000 | (346,170) [ cveovvreeeerernereeseieeens 868,363 | ..o 1,427,847 | .o, 1,083,751 | i 518,937
7. TOtAl BONGS. ...oooceeaiereeeescessenes s seess s s sess st ssnsssnes | eneessensssessnes 1,420,116,569 | ....cocorverrnncen. 1,279,619,367 | .cooovvvvricrecnes 1,306,367,654 | ...coorvrennnrniriinnns (9,044,294) | .......oooovivinnnes 1,431,199,475 | oo, 1,420,116,569 | ....coocvrsvrencnns 1,384,323,988 | .....cccovverennns 1,401,591,984

PREFERRED STOCK
8. INAIC 1Rt | Shseee Rttt | eeets e R et R et | Shi et et b et | eeees Rt | ShisneR s | ees iRttt | Heeess ettt LU N
9. NAIC 2.ttt ensnns | ressessestensnsestensnntrens 674,322 | oo | v 369,269 | ..o (2,432) | covorereeeerreieees 708,168 | ..o 674,322 | oo 302,621 | .o 739,719
10, INAIC Bttt | SeeE iR AR R Rt R s | £81eeR R R R R R ARt Rt | SeeRE e RS R R R Rk R R | £E1eR e R R Rt | SeeRE R Rt R | £hEeee R Rt een e | eebse ettt (O N
110 NAIC ettt et | coreests st 1,643,420 | ..ooovvoeceerreceieninne 195,085 | .ooooeevrcererirerinenes 163,297 | .oovvorcererieeeenenenne (240,091) | covvvnevererecrieennne 1,829,674 | ...cooeveeceiens 1,643,420 | ..coooeveeceins 1,435,117 | o 1,887,123
12, NAIC Bttt | cirenes et 1,371,152 [ | seveseesiesssesriessseens! 684,115 | oo (RS (010 | R 2,152,176 | .oovvvereveecrriciies 1,371,152 | e, 684,137 | .o 2,000,846
13, INAIC Bttt | SEEE LRt | EEeeEE e eR e en e nnnt | ereEtenesnen ettt nnn e | HEsent Rt nen ettt | eeene st st | ertene sttt | cebsnnn st O ORI
14, Total Preferred STOCK. ... .ottt sessesssnens | sssssssssssssssssssssssseans 3,688,894 | ..o 195,085 | .o 1,216,681 [ .o (245,423) | oo 4,690,018 | ..o 3,688,894 | ..o 2,421,875 | oo 4,627,688
15.  Total Bonds and Preferred StOCK..........uuureeirnrienireisriesssesssenssssssssnesssssenssssess | oseessssnsssssssnces 1,423,805,463 | ....cocoovvrvninens 1,279,814,452 | ..o, 1,307,584,335 | ...coovvveinriniriis (9,289,717) | .vvervvverirennnes 1,435,889,493 | ..o, 1,423,805,463 | ..o, 1,386,745,863 | ....ovvvrscrennns 1,406,219,672

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.......... 0; NAIC2S....... 0; NAIC3S..... 0; NAIC4S..... 0; NAIC5S......... 0; NAIC6S.......... 0.
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SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......vvririrrieeriere s | v 622,938,851 628,439,768 | ......coovvvrrrirriinnns 4,515,282 2,893,505
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........ceicviieieicecse ettt nsns | sosessesssessessessssensenas 574,864,055 | .....coovvvvererirnn 614,873,170
2. Cost of Short-term INVESIMENS ACAUITE. ........c.cvuevcieiece ettt sttt sssnnns | sevtesassnsessesessananes 3,301,746,876 | ...coovevererene 4,191,581,976
3. ACCTUAI Of AISCOUNL. ... sesiesesenssssssssssssssssesenes | s 05, 99T | i 330
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrerrererrererseseeaseesssessesessessssesessessesssessessasssessessassssssessassssssessessasssessessasssnes | 1essesssssssssessassssssessssssssessassasssessasss | seesssessessossnnssessasssnssessassssssessassnsnns
5. Total gain (I0SS) ON AISPOSAIS.........evrrriuieriieiriiiissieieissiesse ettt s st sse st sessesssssssessessessssensessessnss | snssssessessessssesensessssenesses 198,91 | tovrerersersssessesssssssessesenns 485,430
6. Deduct consideration reCeived ON dISPOSAS.............c.rviviiveiieiiieiieieie sttt b e sae s sbestenaes | bestesesnbesaesesnaes 3,242,038,835 | ...cvcviriiian 4,211,192,564
7. Deduct amortization Of PrEMIUML.........cciiiiieiiirieieie et s bbbt b st s b ensensenss | bentessesssssssessessesnnsantes 11,811,057 | cvveeeeereienie 20,884,017
8. Total foreign exchange change in book/adjusted Carrying VAIUE. ..ot sessessnens | eesessssssessssssssssessssssnssens (24,210) [ cvocvveereeeeee e
9. Deduct current year's other than temporary impairment rECOGNIZEM..........oeurieireiiiieirieieeseeessse s sssessesess | erssssssassesssssssessesssssssassenanes 1,920 | oo e 270
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).......ccovurrrrurreninrirrinnineinereiesississiessnns | serneesssessnsessesssenenns 622,938,851 | ..ovvereeieieienns 574,864,055
11. Deduct total NONAAMILEA AMOUNLS............criiiiiiiiiiisi e | EEEEE bbb bbb | sebb sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiirieireiriisierissiisisssisns s ssessessessnessesssssnssessssssnssnssssssnsans | sesssessssssssssssssssssssans 622,938,851 | ..o 574,864,055

QsIo03
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Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QSI04, QSI105, QSI06, QSI07
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SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMBEr 31 Of PHOr YEAT.........cocuiueviicreieeeeree ettt benees | eeretssssesssseses st es s besasaenas 124,469,756 | ....oooevvcreriireieeeeeee e 4,565,572
2. Cost of cash €QUIVAIENES ACQUITEM...........cccueiieiieiietecte ettt bbb st a s ae b sasbesesas | sessebessssesesssassesssesesseaesssaees 686,909,544 | .....cocoevireiieeeeene 1,272,666,275
3. Accrual of discount 109,623 | ..o 106,279
4. Unrealized valuation iNCrEASE (ABCTBASE)..........ccceiireiriiieteicte ettt ettt es et se b s s e s s sasbessees | s1ssessssetesssseses s ses e s st et es et e bt sebebesasbebassetets | Hebessesesssnsesassebesas e s et s e b e bs s et e s s se b s e tebanes
5. Total Gain (I0SS) ON GISPOSAIS.........ccvivireiireieieie ittt ettt bbbt s et bbb s s ettt s s bbb ebesnaebns | sssebessesessssssesasset et s e s s s et b s st s s aees 207 | oo (118)
6. Deduct consideration reCeived 0N dISPOSAIS.............cccueueiireiriieieiere ettt besssetens | sessebessseses st es st b st s s 811,369,126 | ...coovevererereeeesieeine 1,152,453,929
7. Deduct amortization Of PrEMIUM..........c.ccucueiiieiiiec ettt sttt ae b st s st sesnas | saebesssessssssesesssseseseae s s st bssaebens 119,998 | oo 414,323
8. Total foreign exchange change in DOOk/ adjUSLEA CAITYING VAIUE.............cveveverieeeceeieteeteeees e eiseteseesstes e seeies | evessssssesses st ssses st ses s s s ssessssssessess | seessesssssssessesssassessesssssssassessssssssssessesnsanes
9. Deduct current year's other than temporary impairment TECOGNMIZEM.............c.oveveiireiriieericieeeresieei e eeseis | cressetesssessssesesssssresessesesssssessnseressssesessnes | sresessssssessssesessssesassnsetessesesessnsesassnsesensnsns

10. Book/adjusted carrying value at end of current period (LINeS 142+3+4+5-8-T+8-9)..........coceverevrirerereirisieiieiins | ceveeieisss e ses e sssssssnees [0 U 124,469,756

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......viviiiierieiccieesisiessissie e esssssessssesssssssans | essssssssssssssssssssessssssessessssssssssssssssssanees 0 | o 124,469,756

QsI08
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Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QEO01, QE02, QE03
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

030

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
912810 RK 6 [ US TREASURY N/B.......ooooooooooeeiemememimsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssmsmssssssssssssssssssssssssnnes | sosssssssssss | oo 07/27/2015 | BANK AMERICA, 1,002,375 1,100,000 12,383 |1
912810 RM 2 [ US TREASURY N/B.....oourvumuuieriimmarrissiesesssseesessessesssessesse s nesssssinen | sensssseneens ...09/14/2015 | VARIOUS 5,862,886 5,820,000 57,820 (1
912828 K7 4 [US TREASURY N/B........omiiireiireemicresssssesssesssssssessssssssssssssssssssssssssssssssssssssssssssssesessssssssssssssssssssssssssssssssen. | sovesessneees ....09/30/2015 | VARIOUS 7,253,013 7,394,000 13,888 |1
912828  XB 1| US TREASURY N/B.....ociiriiriririiieiisssisssiessssssssesssssssssess sttt ssssssssssssssssssssssssssnnss | sssssesssenns | svesen .08/06/2015 | VARIOUS 11,507,134 ....11,640,000 58,197 (1
912828 XG 0 |US TREASURY N/B. MORGAN STANLEY. 11,978,438 ....12,000,000 9,701 [1
912828 XH 8| US TREASURY N/B VARIOUS 8,650,013 8,650,000 7,454 |1
0599999. Total Bonds - U.S Government. 46,253,859 ...46,604,000 | ..o 159,443 XXX
Bonds - All Other Government
718286 BM 8| REPUBLIC OF PHILIPPINES. | ............. I ....... 07/01/2015 | JEFFERIES & CO., INC 455,583 385,109 11,977 | 2FE
1099999. Total Bonds - All Other Government. 455,583 385,109 11,977 XXX
Bonds - U.S. Special R and Special A
B128MJ WC 0 FG GOBBAZ.........ooooeierrieaeiisesisse et ssss bbbttt [ anbisenssses ....06/16/2015 | CITIGROUP. (27,896) (26,313) (38) |1
3128MJ WM 8| FG G08651 VARIOUS 12,763,036 ....12,066,830 16,089 |1
3128MJ WR 7 |FG G08655 VARIOUS 23,440,395 22,066,130 29,422 (1
3128MU WW 8| FG GOBBB...........eooveeeeeeeeeeeeseeeeseeese s s s esese s esessseesseeseseseesseseseseessesssssesesesssssesesessessesssesssesesssessseses | seversreenns ...08/18/2015 | VARIOUS 3,172,356 2,991,466 4,321 (1
B1307H NG 8 FGU2BA9T.......oiiioicicicicreiceccecce s | soseseseseses | oo .09/21/2015 | STATE STREET GLOBAL MARKETS LLC 2,737,113 2,630,259 4,822 (1
3132QR QV 5[ FGQBAGET ... | seesiisenees ....07/16/2015 | MORGAN STANLEY. 12,075,953 ...11,402,494 15,203 |1
3132QS WK 0] FG Q36049........cocouuicrrrivississsssssssssssssss s sssssssssss s s sessssssssssssssssssssssssssssssssses | snssssssssnes | aanees .09/30/2015 | WELLS FARGO SECURITIES 28,088,477 27,000,000 34,125 |1
3199999. Total Bonds - U.S. Special Revenue and Special A 82,249,434 78,130,866 103,944 XXX
Bonds - Industrial and Miscell
00287Y AL 3 ABBVIE INC......ooveiermreierreiisseresssessssssessssssesssssssssssssssssssssssssss st ssssssessssssessssssesesssesssssssesesssssnsssssnnsssssnns | conmnesssones | coee .07/01/2015 | STATE STREET GLOBAL MARKETS LLC 3,864,280 4,000,000 17,722 | 2FE
00287Y  AQ 2| ABBVIE INC.......oouiiiieieciieeieie ettt bbbttt | ceeiienianes ...07/01/2015 | STATE STREET GLOBAL MARKETS LLC. 2,954,100 3,000,000 14,100 | 2FE
00287Y AT 6| ABBVIE INC ..07/01/2015 | STATE STREET GLOBAL MARKETS LLC 2,970,600 3,000,000 9,792 | 2FE
00928Q AN 1 |AIRCASTLE LTD. ...09/29/2015 | JP MORGAN CHASE SECURITIES 20,225 20,000 144 |3FE
02563L AD 0| AMERICAN ENERGY/AEPB...........ooiiiriiiiiriieeiieseissssessiss st st ssesessssssesessssssssesssssssssssnnss. | sevesesssenes ...08/14/2015 | VARIOUS 37,763 40,000 639 | 5FE
032511 BK 2 [ ANADARKO PETROLEUM CORP........oetvveeumreiimmrressmersesssessessssssssssssssssssssssesssssssesssssssssssssessssssssssssssssssseness | seeesessneees ....07/02/2015 | MORGAN STANLEY. 1,384,905 1,500,000 32,438 | 2FE
03674P AL 7 [ ANTERO RESOURCES CORP........coeeuuriiriiiiiiiie ittt ssssssiens | sevisesienes ....09/30/2015 | VARIOUS 59,531 65,000 1,283 [3FE
03674X  AC 0| ANTERO RESOURCES CORP...........coovrririririciricicicscsesesssesssssssssesssess sttt | oo .....09/22/2015 | VARIOUS 153,206 170,000 2,073 |3FE
05490L AA 7 |BLUE CROSS BLUE SHIELD M ...07/01/2015 | STATE STREET GLOBAL MARKETS LLC 978,710 1,000,000 7,159 [1FE
075887 BB 4 |BECTON DICKINSON ...09/29/2015 | MIZUHU SECURITIES USA 1,609,584 1,600,000 11,044 | 2FE
09061G ~ AF 8 | BIOMARIN PHARMACEUTICAL........cvveeemurrermmrereimsrerismesssissesessssesssssssesssssssesssssssssssssssssessssssnessssssssssssnsssssnens | sonseesesenes | cooneed 09/29/2015 | VARIOUS 166,410 120,000 824 |5
097793  AB 9| BONANZA CREEK ENERGY INC........cccoiiiiriiiiiniissiieriissiiessiesssiesisse st ssssessesssssessssssssesssns | sevssersines ...08/21/2015 | VARIOUS 46,563 60,000 1,426 |5FE
097793  AC 7 | BONANZA CREEK ENERGY INC.......oovvovvvvrvvvrnrrvrrnnnsssssesnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnses | soisiessieies | coiie .09/22/2015 | VARIOUS 42,850 60,000 275 | 5FE
111621 AP 3| BROCADE COMMUNICATIONS.........oooiiiiiriiiiiesiissiiesiisesise st ssis st ssb bbbt ssbensies | ssiinensies ....08/06/2015 | VARIOUS 237,161 240,000 263 | 3FE
126307 AF 4| CSCHOLDINGS LLC. MERRILL LYNCH (BOA). 41,600 40,000 690 | 3FE
126307 AH 0| CSCHOLDINGS LLC. VARIOUS 414,250 470,000 7,021 | 3FE
126650 CJ 7|CVSHEALTH CORP. BARCLAYS CAPITAL 1,998,520 2,000,000 2FE
126650 CN 8| CVS HEALTH CORP......ooovvvrvrrrnrrnrcccnsncsnscssssssssssssssssssssssssssssssssss s | oo | oo .07/13/2015 | BARCLAYS CAPITAL 1,992,700 2,000,000 2FE
T4042E 5V 8| CAPITAL ONE NA. ...ttt bbb bbb nssienes | sobensieenes ....08/13/2015 | MORGAN STANLEY. 2,497,275 2,500,000 2FE
151020 AR 5| CELGENE CORP.........civeierreieereesiesesssesssssssesssssssesssssssssssesssssssssssssesssssesssssssesssssssesssssssesssssssssssssssssssssnsnes. | sorssosseenes ....08/03/2015 | DEUTSCHE BANK SECURITIES 997,290 1,000,000 2FE
151020 AS 3| CELGENE CORP CITIGROUP. 1,980,680 2,000,000 2FE
165167 CF 2| CHESAPEAKE ENERGY CORP DEUTSCHE BANK SECURITIES INC 7,700 10,000 81 [3FE
165167 CG 0| CHESAPEAKE ENERGY CORP VARIOUS 36,625 50,000 155 | 3FE
165167 CL 9| CHESAPEAKE ENERGY CORP.......ccooiiiiiiiriissiieriissiie it sbess st siesssssssiessssinens | essiinessies ....09/22/2015 | CITIGROUP GLOBAL MARKETS 7,150 10,000 16 | 3FE
165167 CN 5| CHESAPEAKE ENERGY CORP.........coooviiviiiiiiiiiiiisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | cossessssnees ....09/28/2015 | VARIOUS 186,831 260,000 4,966 | 3FE
25271C AN 2| DIAMOND OFFSHORE DRILL.......cooouviueriiriisneissiesssissssssessssssssses s ssssssssssssss s sssessssessssessssesssssssssesssssssssesssnssssnns | sosessssnses ....09/02/2015 | BARCLAYS 18,104 25,000 430 | 2FE




1'¥030

Statement as of September 30, 2015 of the Blue Care Network of MiChigan

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)

25470X  AJ 4| DISHDBS CORP..........ooiirriiirmiiisnrsiiisesesiisssesss s ssss s ssssssnssssssnsssssnnns | esssssnn ....08/18/2015 | VARIOUS 337,225 350,000 1,921 [3FE
26153C  AA 1 | DREAMWORKS ANIMATION SKG........cocouuuummmmmmmmmmmmmmmmmmmmmmsmsmsmsmsmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sossssssssss ...07/24/2015 | JEFFERIES & CO., INC 267,300 270,000 8,456 | 4FE
27890G  AA 8| ECLIPSE RESOURCES CORP........ccoviiiiriiuriinitsiisiie st [ sesisnsienes ....08/20/2015 | VARIOUS 111,238 120,000 1,331 [5FE
316773 CF 5 |FIFTH THIRD BANCORP. SUSQUEHANA 1,580,910 1,500,000 2,725 | 2FE
316773 CT  5|FIFTH THIRD BANCORP. DEUTSCHE BANK SECURITIES 1,997,420 2,000,000 1FE
35671D BL 8| FREEPORT-MCMORAN INC VARIOUS 26,578 30,000 250 [2FE
35906A AU 2| FRONTIER COMMUNICATIONS.......cooooiiiiiiiiicisicisscssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | oo | oo .09/11/2015 | JP MORGAN CHASE SECURITIES 205,000 205,000 3FE
36246L  AG 6| GSMS 2007-GGT0 AM.....cccoimiiiuiiiiiieeiiesiiii bbb bbb bbbt | sesiirsians ....07/09/2015 | GOLDMAN SACHS & CO. 263,585 260,000 544 |4FE
37045X AL 0| GENERAL MOTORS FINL CO......oouruveemmreecimmrerisssessssesessssessssssssesssssssssssssssssssssssssessssssessssssssssssesssssssssssses | covsveeesenns ...09/09/2015 | VARIOUS 335,080 340,000 4,465 |2FE
375558 BG 7 | GILEAD SCIENCES INC BANK AMERICA. 1,993,300 2,000,000 1FE
42824C AR 0| HP ENTERPRISE CO GOLDMAN SACHS. 4,996,600 5,000,000 2FE
451055 AF  4|ICONIX BRAND GROUP INC VARIOUS 427,148 440,000 2,346 (4

451102 BF 3| ICAHN ENTERPRISES/FIN. ..ottt ssss bbb | sosensieeies ....09/25/2015 | MORGAN STANLEY. 296,163 290,000 2,792 | 3FE
471109 AM 0| JARDEN CORP......coouoimemimimimmmmmmmammmmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssasassssssssssssssssssssssssssssssssssssssssns | sovssesesenes | covees .07/09/2015 | BARCLAYS CAPITAL CONVERTS 17,615 15,000 56 |4FE
595112 AY 9| MICRON TECHNOLOGY INC.......cooiiiuiriiiriieriieniisesiiesiisesise i sssss s sss bbb bbbt ssessiensss | sevisensionss ...07/27/2015 | VARIOUS 174,840 190,000 1,089 [3FE
595112 BC 6 [ MICRON TECHNOLOGY INC, MORGAN STANLEY. 60,775 65,000 581 [3FE
595112 BG 7 | MICRON TECHNOLOGY INC. VARIOUS 54,319 60,000 732 |3FE
59563K AA 8| MIDAS INT HOLDCO II/FIN MERRILL LYNCH (BOA) 110,075 110,000 2,649 | 5FE
62913T  AC 6| NGL ENRGY PART LP/FIN CO....ooooovvieiiveieieieiiierisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | soneessssiees ....08/13/2015 | MERRILL LYNCH (BOA) 172,550 170,000 3,977 |3FE
64072T  AE 5| NEPTUNE FINCO CORP........coouiiiiiiiiiisiie sttt bbb ssinsiinns | sobnsieeies ....09/25/2015 | JP MORGAN CHASE SECURITIES 255,000 255,000 4FE
655044 AL 9| NOBLE ENERGY INC.......cocoririrmrirrimrreiessnesssesssessssssssesssessssessssssssessssessssessssessssessssssssesssssssssessssssssssssesssnnsss. | sesesesssenes ....07/29/2015 | STATE STREET GLOBAL MARKETS LLC 881,676 825,000 7,809 [2FE
67020Y AG 5| NUANCE COMMUNICATIONS STATE STREET GLOBAL MARKETS LLC. 163,463 170,000 3FE
69353R ES 3 |PNCBANKNA. JPM 1,998,600 2,000,000 1FE
74840L  AA 0 [QUICKEN LOANS INC VARIOUS 134,425 140,000 2,433 |3FE
74973W  AB 3| RTIINTERNATIONAL METALS......oouoveereeeeeeeseeeseeseseeesesseseessssssssssesssessssssssssssssesssssssssesssesesssesssssssssessssssssssssssnsss | soesssesnees ....09/29/2015 | VARIOUS 62,120 60,000 431 |3

749772 AA 7 [RWTHOLDINGS INC........rrrrieiciriescscinssissssssssssssssssssssssssssssssssssssssssssssssssssssss s | sossiessseses | o .09/28/2015 | VARIOUS 52,074 55,000 1,055 | 6*

T4978Q  AB 1| RSP PERMIAN INC......ooiiriiumririsiereiisesesesesessssesssssessssses st sssssessssss s ssssssssssssssesssssssssnessssssennns | coneessssnes | soonee .08/03/2015 | BARCLAYS 5,050 5,000 115 | 4FE
74978Q AC 9 |RSP PERMIAN INC GOLDMAN SACHS & CO 59,550 60,000 1,424 |4FE
758075 AB 1 |REDWOOD TRUST INC. CITIGROUP GLOBAL MARKETS CVT. 9,728 10,000 118 | 3FE
78454L AH 3| SMENERGY CO. VARIOUS 61,563 70,000 376 |3FE
784541 AL 4 [ SMENERGY CO...ccooomimiiiiiiiiiscsosesossssss s | seveseseseses | o .08/26/2015 | VARIOUS 44,475 50,000 716 |3FE
785592  AD 8 | SABINE PASS LIQUEFACTION........cvveuemrriuummrressmsersssisesessssesssssssssssssssssssssssssssssssesesssssesesssssssessssssesssssessesssnnes | seeeseseneees ....09/02/2015 | MERRILL LYNCH (BOA). 171,500 175,000 3,910 | 3FE
785592  AE 6 [ SABINE PASS LIQUEFACTION.........ooomriiiimriiiisrisiisresissssesissssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssnes | sevessesnees ....08/18/2015 | VARIOUS 196,750 200,000 563 | 3FE
79970Y  AD 7| SANCHEZ ENERGY CORP.........osvvveummrresmmeresisasrsssssesesssssessssssssssssssessssssesssssssssssssssssssssssssssssssssssssssssssssssssssess. | conesesssenee ...07/01/2015 | MORGAN STANLEY. 8,900 10,000 293 |4FE
828807 BV 8| SIMON PROPERTY GROUP LP. ...09/15/2015 | JPM 609,438 579,000 1,606 |1FE
86732Y AJ 8| SUNEDISON INC ...08/05/2015 | VARIOUS 29,402 33,000 187 |5

87264A  AG 0| T-MOBILE USA INC.....ocvvvvumrrieumrrrissmesssssessssssessssssssssssessssssssssssssssssesesssssesesssssesesssssssessssssssssssssssesssssssssnssseses. | conmeesssnes | conee .08/18/2015 | VARIOUS 305,494 290,000 1,150 (3FE
87612B  AM 4 [ TARGA RESOURCES PARTNERS.........comrirmimirirsimeresssssesesssssesssssssssessssssssesssesssssesssesssssssssesssssssssesssssssnens. | serssessenes ...08/19/2015 | MORGAN STANLEY. 213,788 225,000 3,523 | 3FE
87612B AP 7| TARGA RESOURCES PARTNERS.........ccovucureiemmereiemmeressnressseesessssessessssessssssessssssssssssssssssessssssesssssnesssssnnens | conmsesesenes | coonee .08/24/2015 | OPPENHEIMER & CO INC 25,913 30,000 361 | 3FE
87612B  AQ 5[ TARGA RESOURCES PARTNERS.........coitiiiiiiriimiiirisesiie s sisss bbb sbs s sbssssesssssssnens | sevssessienes ....09/01/2015 | VARIOUS 169,978 180,000 2,235 | 3FE
88104L AB 9| TERRAFORM POWER OPERATIN CITIGROUP GLOBAL MARKETS, 105,000 105,000 4FE
91831A  AB 7| VALEANT PHARMACEUTICALS. VARIOUS 277,800 285,000 8,555 [4FE
91911K  AE 2 [ VALEANT PHARMACEUTICALS. [Com— ...09/29/2015 | BARCLAYS 28,425 30,000 142 [4FE
92343V BR 4| VERIZON COMMUNICATIONS.......oocommmremmmmmresmmmrmresmmsesessesssssssesssssssssssssssssssssssssssesssssssesssssssesssssssessssssssssssnesnees | conmsesssenes | conee .08/10/2015 | BANK AMERICA. 1,090,820 1,000,000 21,172 | 2FE
933638 AD 0 [ WAMU 2008-ARTI 2A.......oocoooiirieiierciisscessvcssssssss s sssssssssss s sssss s sssssssssssanns | senessssnees ....08/06/2015 | CITIGROUP GLOBAL MARKETS 90,392 103,305 55 [5FE
94974B  GM 6 | WELLS FARGO & COMPANY.........oooovevevevevevessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnnns | oo | covees .07/15/2015 | WELLS FARGO SECURITIES! 1,998,880 2,000,000 1FE
966387 AK 8| WHITING PETROLEUM CORP. ...08/03/2015 | VARIOUS 164,283 165,000 631 [3FE
970648 AD 3| WILLIS NORTH AMERICA INC ...08/10/2015 | VARIOUS 334,606 315,000 7,324 | 2FE
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982526 AR 6 | WM WRIGLEY JR CO....cooiiimriieiiriiieiissis ittt st ssensienens | sevisnsienes ......09/25/2015 [ KEYBANC CAPITAL MARKETS. 547,512 546,000 3,270 | 2FE
984121 CD 3 | XEROX CORPORATION........ccovvvvvvvvvvvvsnssessnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | sossissssiss ......07/14/12015 | MORGAN STANLEY. 2,107,660 2,000,000 15,500 | 2FE
U4492M  AB 1| INTL BKRECON & DEVELOP.........ciiiiiiiiiiiiciiesiicsise st sssnsss | sisensianenes ......08/28/2015 | JPM CHASE EMERGING MARKETS 1,055,378 1,046,281 4,634 |1FE
07317Q AG 0 |BAYTEX ENERGY CORP VARIOUS 80,113 95,000 1,358 | 3FE
335934 AH 8| FIRST QUANTUM MINERALS L GOLDMAN SACHS & CO 212,063 325,000 8,901 |4FE
552704 AA 6| MEG ENERGY CORP. .. BARCLAYS 30,100 35,000 980 |4FE
552704 AC 2 |MEG ENERGY CORP A ......09/29/2015 | VARIOUS 79,488 95,000 2,521 | 4FE
98417E AR 1| GLENCORE FINANCE CANADA A ......09/28/2015 | VARIOUS, 106,547 145,000 3,410 | 2FE
20259B  AA 9| COMMERZBANK AG S .......09/29/2015 | VARIOUS 512,763 440,000 1,149 [3FE
46115H AT 4| INTESA SANPAOLO SPA ....08/12/2015 | DEUTSCHE BANK SECURITIES INC 264,951 270,000 1,919 [3FE
709629 AM 1 |PENTAIR FINANCE SA 9/09/2015 | JPM 1,998,800 2,000,000 2FE
71645W  AQ 4 | PETROBRAS GLOBAL FINANCE ....09/29/2015 | VARIOUS 220,488 355,000 4,723 |3FE
71645W AS 0| PETROBRAS GLOBAL FINANCE. Foenes .......09/29/2015 | VARIOUS 199,488 325,000 3,889 | 3FE
71647N  AA 7 | PETROBRAS GLOBAL FINANCE. [ ......09/28/2015 | VARIOUS 123,238 210,000 4,263 | 3FE
71647N  AK 5| PETROBRAS GLOBAL FINANCE. Frenes .......09/29/2015 | VARIOUS 52,600 85,000 257 [3FE
780097 AZ 4 |ROYAL BK SCOTLND GRP PLC ...09/24/2015 | CITIGROUP GLOBAL MARKETS. 478,976 445,000 7,417 [3FE
780099 CE 5| ROYAL BK SCOTLND GRP PLC ..08/12/2015 | DEUTSCHE BANK SECURITIES INC 69,905 65,000 686 [3FE
3899999. Total Bonds - Industrial and Miscellaneous 55,821,497 56,562,586 277,516 XXX
8399997. Total Bonds - Part 3. 184,780,373 | .o 181,882,561 | o 552,880 XXX
8399999. Total Bonds. 184,780,373 | oo 181,682,561 | oo 552,880 XXX
Preferred Stocks - Industrial and Miscell
013817 30 9 [ ALCOA INC.....oooooieieiemeieiemiaiiseiieisisasssisasssssssasassssssssssssssssssssssssssssssssssssssssssssssssesss | sossssssssis ......07/08/2015 | VARIOUS 443.000 17,720 PALFE
165167 75 0| CHESAPEAKE ENERGY CORP.......ccoouiiiiriiriisiiesiissiie it ssbess bbb sbese s ssesssssessesssssnens | esssineseies ......07/24/2015 | VARIOUS, 79.000 43,053 PAUFE
165167 76 8| CHESAPEAKE ENERGY CORP.......ooouuuuuiueuiseuissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | cossessssseee .......07/24/12015 | DEUTSCHE BANK SECURITIES INC 221.000 134,313 P4UFE
8499999. Total Preferred Stocks - Industrial and Miscell us 195,086 XXX e 0 XXX
8999997. Total Preferred Stocks - Part 3 195,086 XXX 0 XXX
8999999. Total Preferred Stock: 195,086 XXX e 0 XXX
Common Stocks - Industrial and Miscell
464287 48 5| ISHARES MSCI EAFE ETF.......ooooiiiiiiiiiiiiiimioimisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | soveeseeseens ......09/01/2015 | MORGAN STANLEY. 93,685.000 5,511,165 XXX L
464287 50 7 |ISHARES CORE S&P MIDCAP ETF.......ooiiriirmrriimmereismmesessseesessssessesssssssssesssssssssssssssssssssesssssssssssseessssseessssses. | sovssnneseees .......08/28/2015 | MORGAN STANLEY. 68,400.000 9,969,074 XXX L
65339F 10 1| NEXTERA ENERGY INC.....coooviriririmerirrimesissssesesnesssssssssesssssssssesssssssssessssssssesssssesssesssssessssssssesssessssessssssssesssenns | seresssseses ......09/01/2015 [ STATE STREET GLOBAL MARKETS LLC 1,163.095 110,497 XXX L
78462F 10 3| SPDR S&P 500 ETF TRUST. MORGAN STANLEY. 2,118.000 422,327 XXX L
922042 87 4| VANGUARD FTSE EUROPE ETF MORGAN STANLEY. 12,800.000 679,548 XXX L
9099999. Total Common Stocks - Industrial and Miscellaneou: 16,692,611 XXX e 0 XXX
Common Stocks - Mutual Funds
00769G 77 4 | ADVISORS INNER CIRCLE FD. STATE STREET GLOBAL MARKETS LLC. 10,216.068 116,156 XXX A
018918 22 7 [ALLIANZGI NFJ DVD VAL-INST. FIDELITY CAPITAL MARKETS 2.079 32 XXX L
197199 80 5| COLUMBIA ACORN USA-Z.........ooiriiiriiiinsrciissesiies s ssssssssssssssssssssssssssssssssssnssssanes | sossssssoees .......09/30/2015 | FIDELITY CAPITAL MARKETS 85.027 2,558 XXX L
315792 23 4 |FIDELITY FREEDOM K 2020 FUND..........cocouuuuumemimmmmmmmmmmmmsmsmsmsasasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sossssssssss ......09/30/2015 | FIDELITY CAPITAL MARKETS 392.989 5,325 XXX L
315911 20 6 | FIDELITY SPARTAN 500 INDX-IV....oouiiiuiiiiiiiiiriissiieriiss st siessies s ssssssesessssssesessssssens. | sessiensinns .......09/30/2015 | FIDELITY CAPITAL MARKETS. 0.711 52 XXX L
316146 10 9 [ FIDELITY INVESTMENT GR BOND.........covvriireriricrerisiresiseresssssssssssesesssessssssssssssssesssssssssssssssssssssssssesosssns | soveseseneees ......09/30/2015 | FIDELITY CAPITAL MARKETS 158.238 1,196 XXX L
880196 87 8| TEMPLETON FOREIGN FUND-RB.......coucuuireissmiriessseresssessssssesssssssessssssssssssssssssssssssssssssssssssssssssessssssssessssssessssses | seeesesssees .......09/30/2015 | FIDELITY CAPITAL MARKETS 457.005 3,044 XXX L
9299999. Total Common Stocks - Mutual Funds. 128,363 XXX XXX
Common Stocks - Money Market Mutual Funds
316191 60 0| FID RETIRE MMKT. ...09/30/2015 | FIDELITY CAPITAL MARKETS. 8,155.200 8,155 XXX L
9399999. Total Common Stocks - Money Market Mutual Funds 8,155 XXX e 0 XXX
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
9799997. Total Common Stocks - Part 3 16,829,129 XXX XXX
9799999. Total Common Stock: 16,829,129 XXX XXX
9899999. Total Preferred and Common Stocks. 17,024,215 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks 201,804,588 XXX .552,880 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For| Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator|
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJAC.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
Bonds - U.S. Government
314188 PP 5 FNMA2229..........coovovvmeiescccvereeesesssssssoseessesssss | e 09/01/2015f MBS PAYDOWN 34,527 36,372 (23) (23) 34,527 0 320 |.04/01/2045
912810 RK 6| US TREASURY N/B. 07/13/2015{ WELLS FARGO SECURITIES..... 4,000,000 3,695,625 898 898 3,696,523 (263,711) (263,711)] . .02/15/2045
912810 RM 2| US TREASURY N/B. . | 09/30/2015| VARIOUS. 4,620,000 ...4,653,980 (1) (G)) [OOSR I 4,653,978 67,600 67,600 .05/15/2045
912828 B4 1| US TREASURY N/B........oovvrrrrrerrrrrrerrrrneernrneseeneneess | cveee 09/14/2015| CITIGROUP. 2,001,172 2,000,000 2,002,188 2,001,208 (789) (789) 2,000,419 753 753 01/31/2016 [ 1..........
912828  J3  5[USTREASURY N/B.........ccovrvvmmurrnrncrrnrncnnnrncsennniiees | coene 09/14/2015( CITIGROUP. 998,828 | .......... 1,000,000 998,359 401 401 998,760 68 68 .02/28/2017 [ 1.........
912828 K6 6| US TREASURY N/B........ooccvvvvnenrrnnnccnrrnccenenccensnneess | coeee 09/14/2015] BANK AMERICA. coeeee 1,496,719 ....1,500,000 ...1,497,715 381 KT [ B 1,498,095 (1,377) (1,377) .04/30/2017 [ 1...........
STATE STREET GLOBAL
912828 VS 6| USTREASURY N/B..........coovvvmrrrvvrvnrrrvnnnnnccnsccreniess | conie 07/24/2015{ MARKETS LLC . 10,264,063 | ........ 10,000,000 9,632,031 9,665,900 19,568 19,568 9,685,468 578,594 578,594 236,878 |.08/15/2023 [ 1...........
912828 WX 4| USTREASURY N/B.........cccovvmmemnrmnncnnnnncnnnnncscennniens | cocee 07/13/2015f WELLS FARGO SECURITIES..... | ccccccvvcvccnvcicenvcnccenes | 200...13,021,836 | ... 13,000,000 | ........ 12,999,492 ...12,999,586 140 140 ...12,999,726 22,110 22,110 61,948 |.07/31/2016 | 1..........
912828 XH 8[USTREASURYNB.........ccovvieciiiineciiicsncicineees | o 07/22/2015f VARIOUS ..4,809,180 4,810,000 ..4813.255 (20) 4,813,236 (4,056) (4,056) 3816 |.06/30/2020 | 1...........
0599999. Total Bonds - U.S Government ........40,780,716 0,964,527 40,329,017 ....24,666,694 0 0 0 .40,380,732 0 399,981 ..399,981 XXX XXX
Bonds - All Other Government
718286 BJ 5| REPUBLIC OF PHILIPPINES...........coooovmerrrcrrrceccs | e 08/18/2015| VARIOUS. 518,133 | ............ 492,084 574,436 523,009 (926) (926) 49,296 571,470 (67,551) 14,214 (CRIKTAY [—— 41,165 |.01/15/2021 | 2FE.......
STATE STREET GLOBAL
P9767G B3 4] MEXBONOS DESARR FIXRT D.. [08/31/2015| MARKETSLLC | | s 172179 | oot 132,964 229421 | oo 192,803 (2,571) (2,571) 33,349 223,581 (55,726) 4,324 (CRII07) — 10,341 | .12/05/2024 | 1FE.......
1099999. Total Bonds - All Other GOVEMMENE.........vvesissssiecrerisisss s s | e 690,312 625,048 803,857 | ..o 715,902 0 (3,497) 0 (3,497) 82,645 ....795,051 [ e (123,277) 18,538 ....(104,739) 51,506 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
3128M8 CD 4] FG GOBOBB.........oovcresermrrerrerressssmnerereessessssmnsesnens | o 09/01/2015{ MBS PAYDOWN 897,607 897,607 946,695 906,115 (8,508) (8,508) 897,607 0 23,095 |.10/01/2040 | 1...........
3128M9  ZS 4| FG GOTB53.........ooocvcveeevvvcerrcvcernnsnsenssnsnensssssssssesennss | covee 09/01/2015f MBS PAYDOWN.........coovvvvvmvmvvnnnns | comverenenenescneenseseneees | o 497,605 | ............. 497,605 533,448 506,964 (9,359) (9,359) ...497,605 0 f s 14,068 |.10/01/2041 | 1...........
3128MD  UP 6] FG G14890.........ocoovevevrrerenrrnrenninnninnnnnnnensssenssssessenss | oo 09/01/2015f MBS PAYDOWN 671,160 671,160 703,453 672,729 (1,568) (1,568) 671,160 0 15,733 |.10/01/2028 | 1
3M128MJ VB 4| FG GOBB3B.........corererevererevererevemmrermmssasmassmsanssssanannes | e 08/01/2015( VARIOUS. ...21,436,152 | ........ 20,874,787 | ....... 21,908,741 (19,441) (19,441) 10021,893,026 | ..o [ v (456,875)] ............(456,875) | ...........206,421 | .04/01/2045 [ 1..
3128MJ WB 2| FG GOBBA1.........ccoorreerererrerismsisisisssasannanns [ e 09/30/2015| VARIOUS. ..20,731,121 | ....... 19,950,074 | ........ 20,788,601 (20,727) (20,727) ...20,769,972 (38,851) (38,851) 256,836 |.05/01/2045 | 1...........
3128MJ WC 0 FG GOBBAL........coovevevevereverererenererenensnenenssssenessssnenens | wveee 09/01/2015f MBS PAYDOWN........cocovvevvveverenenes | comeeennceeenseneenncneeeees | coveeesisie 121,775 | oo 121,775 | o 129,101 (26) (26) ren 121,775 0 683 |.05/01/2045 | 1...........
3128MJ WM 8| FG GOBB51....cococrevvverevresscmnenereneeesssesisnsesnessss | e 09/01/2015| MBS PAYDOWN 55,727 55,727 58,943 0 55,727 0 186 |.06/01/2045 | 1...........
3128MJ WR 7| FG GOBBGS......ccooocevvvrrerrecssssmrivenenssessssnmessessesses | e 09/01/2015{ MBS PAYDOWN 97,140 97,140 | .cccccc... 103,190 0 97,140 0 324 1.07/01/2045 | 1...........
3128PU P55 FG 14944 .......oomrinrceccsscscncereensessssinsnnns | o 09/01/2015f MBS PAYDOWN........cvvvvverererererenes | cvrveenrnenenseeeenseseeeees | cosesssssses 161,370 | wooverererens LR T(V [— 172,729 (773) (773) 161,370 0 1,652 |.04/01/2026 | 1
3128PU V8 2| FGJ15139 09/01/2015f MBS PAYDOWN 263,470 263,470 281,913 267 471 (4,001) (4,001) 263,470 0 6,887 |.05/01/2026
31292S  CE 8| FG CO90BY.........ooooveveveverevereveveneensenesesneesesssessessenees | coee 08/01/2015| VARIOUS. ...10,222,059 | .........9,668,947 | ........ 10,241,907 ...10,280,564 (85,765) (85,765) ...10,194,800 27,260 27,260 269,725 | .11/01/2044
312939 NP 2| FGAIT298.........ovoverereecrcrsceeercnrcescnsnenensssscnssssesinss | o 09/01/2015f MBS PAYDOWN 337,517 337,517 363,305 343,807 (6,290) (6,290) 337,517 O f s 11,464 |.03/01/2040 | 1...........
312942 VH = 5 FGAMA216.......ccoonoverereccreneccnereccncrenencnenesesesseesensees | o 09/01/2015f MBS PAYDOWN 525,702 525,702 565,951 548,061 (22,359) (22,359) 525,702 (VN [ 16,388 |.10/01/2040 | 1...........
3132KE  S9 7| FGVB0544...........ccovvvevvicssccivcnnnercsiscsisvsssessisis | o 09/01/2015f MBS PAYDOWN......c.cvevvvevevevererenes | comerenvenennseseenseseeeees | covessssssns 446,438 | ............: 446,438 | ............. 461,009 | .....occeecec 448,282 (1,844) (1,844) ...446,438 0 8,850 |.06/01/2029 | 1...........
3132MA TU 5| FG Q29863.........ccoooscrescscscsescsiscscsissscsessssscsssssisssin | e 09/01/2015f MBS PAYDOWN.........ocovvevvvmvervrenes | comvernnceecnsenccnncneneees | covvessiiies 125,536 | ..ovovevenen 125,536 | ..oooovveeens 130,098 | ..ooovvvve 125,860 (324) (324) .....125,536 0 3,146 | .11/01/2044 | 1...........
3132MA TX 9| FG Q298B6.........ccccrrrercsesescsrssscsssssssssssssessssiessesss | cveee 08/01/2015( VARIOUS. 113,979,651 13,185,877 14,025,447 214128515 | e | e (165,622) | ..voveveveveverevevererenens | overennnens (165,622) | .oveveverevevererenererenens 13,962,893 16,758 16,758 367,815 |.11/01/2044 | 1
3132QP  BH 6| FG Q32739......cccumiicermrmmmimsinmimsmsmsmsssmsssmsanssssansenss | e 09/30/2015| VARIOUS. ...7,257,981 6,975,586 ...7,284,038 (6,957) (6,957) 7,277,569 (19,588) (19,588) 89,940 |.04/01/2045 [ 1..
3132QR  QV 5| FG Q34967........cooooicreriseicsrscscsessscsessscssssssscsssssessesss | coeee 09/01/2015f MBS PAYDOWN 75,069 75,069 79,503 0 75,069 0 250 |.07/01/2045 | 1...........
3138WD  AM 3| FNAS3611..covcvorcricevereeseesessinssnsnssssssssssessneenees | o 09/01/2015{ MBS PAYDOWN 317,171 317,171 KYZ 72 — 130,950 (386) (386) 317,171 0 4,156 |.10/01/2044 | 1...........
3138WD X7 1| FNASA301.....ccccicccccccceccssssssssscssssssssssssssssiiss | v 09/01/2015f MBS PAYDOWN.........ocovvevvvmvervnenes | comrermrcneensenecnseneneees | coveessisis 467,487 | ............ 467 487 | ..o 498,951 (1,427) (1,427) ...467 487 0 6,369 |.01/01/2045 | 1...........
3138Y9 L7 A FNAXTB49.....cccnennecenenscenenssessssessessesseees | e 09/01/2015f MBS PAYDOWN 261,749 261,749 281,053 (1,578) (1,578) 261,749 0 5,271 |.01/01/2045 | 1...........
92812U Q4 3| VAHSGDEV-A-REF-TXBL....cooooooooooovccc | oo 09/25/2015f VARIOUS. ... 172,585 ..172,585 0 0 3,997 |.10/25/2037 | 1FE.......
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. .79,122,072 .80,058,843 0 (356,955) 0 (356,955) 0 0 ..(471,296) | ... (471,296) | ........ 1,313,256 XXX XXX
Bonds - Industrial and Miscellaneous
00130H BT 1] AES CORP/VA.......ccouvimvvvriimvermrssssssssssssssssssssssssenss | oo 09/15/2015 CREDIT SUISSE 930,763 995,000 927,838 927,838 0 927,838 2,925 2,925 | overrenenns 40,753 |.05/15/2023 | 3FE.......
001406 AB 3| DCAL 2015-TA BT....oovevvrerererererevnrerennrsrenssssenesnsenens E...| 09/15/2015| MBS PAYDOWN 4,464 4,464 4,464 0 4437 28 28 111 |.02/115/2040 | 2FE.......
02376T AC 2| AMERAIRLN 13-2B PTT....ccccccoocomevecevevevcvcvevcviven | oo 07/20/2015f CALL at 100.000. 13,324 13,324 13,324 13,324 0 13,324 0 746 | .07/15/2020 | 3FE.......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For| Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator|
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJAC.V. Disposal Date Disposal Disposal on Disposal During Year Date
023770 AB 0| AMERICAN AIRLINES 2013-2......c.ccccccvccvccvccvcriaes | oo 07/16/2015f CALL at 100.000. 96,020 96,020 96,020 96,020 0 96,020 0 4,753 |.01/15/2023
02563L AB 4| AMERICAN ENERGY/AEPB. ... | 09/25/2015 VARIOUS. 81,725 | cvvr 140,000 | ..ooocvener 104,813 12,392 11,172 IVZIUJ [T I 106,033 (24,308) (24,308) | oo 10,565 |.11/01/2020
02563L AD 0| AMERICAN ENERGY/AEPB. 09/28/2015f CREDIT SUISSE 36,200 40,000 37,763 51 51 37,813 (1,613) (1,613) 1,040 |.06/15/2020
025816 AU 3| AMERICAN EXPRESS CO... . | 08/04/2015| WELLS FARGO SECURITIES..... 515,000 500,000 551,250 526,952 (9,525) (9,525) 517,427 (2,427) (2,427) 31,733 |.09/01/2066
032511 BK 2| ANADARKO PETROLEUM CORP.......ccccorerecererer | coere 07/27/2015{ BANK AMERICA.........coovvvevrsvrrirans | o | v 1,343,295 | .........1,500,000 | ..........1,384,905 125 VLT [T I 1,385,030 (41,735) (41,735) 36,563 |.07/15/2044
05578M AA 0| BMC SOFTWARE FINANCE INC..........ccccccvcs | o 08/19/2015| VARIOUS. 206,813 255,000 239,700 239,700 34,089 39,483 (5,394) 234,306 (27,493) (27,493) 22,533 |.07/15/2021
09069N  AF 5] BIOSCRIP INC......cooourucermrmaermrmmmmmmmmmemmmmmemmssmssnnnnnnes | evene 08/25/2015| VARIOUS. 97,500 | oovvere 130,000 | ..ooovvvveens 17,075 | oo 117,075 15,209 15,032 VA P [ 117,252 (19,752) (KEENE7) — 11,954 |.02/15/2021
STATE STREET GLOBAL
148887 AA 0| CATAMARAN CORP.........oooovoirincicisciciiscicinseseis G.. | 08/24/2015| MARKETS LLC [ESSRR I 164,460 | ..oocveveen 145,000 | ..ooooveeeens 139,473 | covvvvevve 139,473 (VN [ (B 139,473 24,987 24,087 6,467 |.03/15/2021
171779 AG 6| CIENA CORP......cciiircicsiscscccscscstsssssiscssssesssscsisiss | e 08/12/2015| VARIOUS. 542,481 | ........... 405,000 | ..oooove 468,562 | ......ooo 464,730 (9,767) ({74 [T IS 454,963 87,518 87,518 | ... 12,590 |.10/15/2018
171798 AC 5| CIMAREX ENERGY CO .| 09/09/2015] BARCLAYS 234,256 240,000 227,038 | ccoccvonene 165,078 710 710 227,801 6,454 6,454 7,792 |.06/01/2024
200339 DW 6| COMERICA BANK 07/28/2015f SUSQUEHANA 2,002,540 2,000,000 1,998,700 33 33 11,998,733 3,807 3,807 6,736 |.06/02/2020
210795 QB 9| CONTL AIRLINES 2012-2 A. .| 07/02/2015| CITIGROUP. cernen 1,396,616 | ..........1,382,789 ,380,484 | .........1,380,692 135 135 11,380,827 15,789 15,789 38,257 |.10/29/2024
STATE STREET GLOBAL
25459H AY 1| DIRECTV HOLDINGS/FING. 09/14/2015| MARKETS LLC ..1,014,025 .1,000,000 ..1,027,010 1,026,448 (12,423) (12,423) 11,014,025 0 36,264 |.03/01/2016
269871 AB 5| EAGLE SPINCO INC. .| 09/30/2015| VARIOUS. 218,575 250,000 236,875 236,875 4,484 4,484 241,359 (22,784) (V7N ETY) — 13,096 |.02/15/2021
29089Q AB 1| EMERGENT BIOSOLUTIONS........ccommwemmmemeermmnenes | cne 09/21/2015 VARIOUS........ooovvvvemvvvmmmrermvmrenennnes | cvveeenseneesseseesseseseees | soseessssins 435,676 350,000 350,405 350,392 (45) (45) 350,347 85,329 85329 | .......e..... 11,478 |.01/15/2021 | 4...........
293791 AV 1| ENTERPRISE PRODUCTS OPER..........cevuvvees | cree 08/03/2015 JEFFERIES & CO INC.......covvccccs | o [ s 1,020,000 | .......... 1,000,000 | ..........1,153,750 | ..........1,076,989 (28,555) (VLRI N [ 1,048,434 (28,434) (28,434) 84,913 |.08/01/2066 | 2FE.......
302570 AW 6| NEXTERA ENERGY CAPITAL......ccocvevvvererrrererrrnns | coeee 09/16/2015( VARIOUS. <o 1,640,000 | ..........2,000,000 | ..........1,975,000 | ..........1,975,251 605 205,282 (204,677) | covvvvecrverrrrresssssas | v A A(VETZ'S O [N (130,574)| ...........(130,574) | .......... 123,472 | .10/01/2066 | 2FE.......
31620M  AM 8| FIDELITY NATIONAL INFORM..........ccommvvevmmrrvriens | oo (07 00RO T [ 1,911,000 | ......... 2,000,000 | ..........1,992,440 | ..........1,992,806 379 KTNSO I 1,993,184 (82,184) (82,184) 51,451 |.06/05/2024 | 2FE.......
316773 CT 5| FIFTH THIRD BANCORP..... .| 07/23/2015| KEYBANC CAPITAL MARKETS.. 2,001,580 2,000,000 ..1,997,420 1 1 1,997,421 4,159 4,159 160 |.07/27/2020 | 1FE.......
36962G 3M 4| GENERAL ELEC CAP CORI .1 08/11/2015) SUSQUEHANA.........oovvoccccccvecnnns [ e [ v 4,300,000 | ..........4,000,000 ,290,000 | .........4,191,886 (37,194) (37,194) 154,692 | e | i 145,308 | ..ovvvererens 145,308 | ..oooveves 182,042 | .11/15/2067 | 1FE.......
37045V AE 0| GENERAL MOTORS CO.........covvrvrvvnrrrvvrrrrvrrnereens | e 09/09/2015| VARIOUS. 347,653 340,000 336,388 336,747 96 96 336,843 10,810 10,810 | oo 15,389 |.10/02/2023 | 2FE.......
375558 AP 8| GILEAD SCIENCES INC......ccoooveeecrmmecemcnvccrcriccncncs | cecee 08/17/2015f WELLS FARGO 733 GROUP...... JROTINY I 947,849 | ooooocec 185,000 | ..oooovvenen 432,064 280,461 (50,607) (50,607) PP RIT N [ [ 717,995 | ......ceceee. 717,995 | oo 2,405 | .05/01/2016 | 1FE.......
451055 AE 7] ICONIX BRAND GROUP INC.....cccvererererererererrrrees | wvene 07/24/2015( VARIOUS. 386,121 385,000 393,806 388,678 (1,440) (1,440) 387,239 (1,117) (1,117) 6,180 |.06/01/2016 | 4...........
494550 BL 9| KINDER MORGAN ENER PART.........cccccuns | wvene 09/30/2015{ WILLIAM BLAIR INC 939,500 | ...ccccee 1,000,000 997,050 997,080 285 285 997,365 (57,865) (GYAELE)) — 43,231 |.09/01/2022
526057 BG  8|LENNAR CORP. .1 08/19/2015| JP MORGAN CHASE 82,090 35,000 58,975 47,068 (4,471) (4,471) 42,597 39,493 39,493 882 |.11/15/2021
565849 AK 2| MARATHON OIL CORP. 09/15/2015| FTN FINANCIAL 2,582,317 2,858,000 2,676,517 2,676,517 97,812 97,812 2,774,329 ) .11/01/2022
61764R  BF 4| MSBAM2015-C20 A4... .... | 08/05/2015| MORGAN STANLEY..........cccccceoe cevvssvissneneessssins | 4,990,039 [ .........5,000,000 | ..........5,149,631 (8,047) (8,047) conn:5,141,584 . . ) - .02/15/2048
61764X BJ 3| MSBAM2015-C21 Ad.......iiviiiicicccccccccccccccccccicas [ e 08/06/2015f DEUTSCHE BANK SECURITIES 5,023,242 5,000,000 | .........5,149,977 (5,960) ((RICII)) N 5,144,017 | oo [ e (120,774) | .........(120,774) | ............. 88,086 |.03/15/2048
620076 BB 4| MOTOROLA SOLUTIONS INC........ccovveveveveverirenns | o 09/24/2015{ SUSQUEHANA 937,750 | ccoceveee 1,000,000 | .........1,014,510 | .........1,014,510 16,286 16,286 | ..oovvvevevevererennnenenins | ceverens 1,030,796 (93,046) (93,046) 32,708 | .05/15/2022
628530  AJ B MYLANINC.....cccoocommmrmssricvicnecnressccsinsnnnnesscssis | o 08/06/2015| CITIGROUP. 861,338 200,000 555,206 KLY AL N S (134,997) | voveveverevevererevererenens | overenennns (134,997) 217,777 643,561 643,561 7,207 |.09/15/2015
655044 AL 9| NOBLE ENERGY INC.........ocvvvvvmmireimreriimririninnnns | v 09/16/2015{ CANTOR FITZGERALD 80,800 80,000 85,496 (185) (185) (4,511) (4,511) 1,436 |.06/01/2022
670008 AD 3| NOVELLUS SYSTEMS INC .| 08/14/2015) VARIOUS .160,910 15413 | 114,170 (871) (871) 47,610 47,610 1,484 |.05/15/2041
67020Y AF 7| NUANCE COMMUNICATIONS, .| 07/29/2015| VARIOUS. ..163,265 165,000 ..163,398 69,241 65 200 (135) 0 2,269 |.11/01/2031
681904 AN 8| OMNICARE INC......coooormmivcrmmeacrcrscscnmsnscscssecscesssiens | ceeee 08/11/2015{ MERRILL LYNCH (BOA) GRYA:L0N — 145,000 242,143 228,235 (4,946) (4,946) 223,289 309,561 309,561 3,580 |.12/15/2025
69353R  ES 3| PNCBANKNA...........rrrmsvcrrcrensiesssisnrnnninsis | o 07/22/2015| JEFFERIES & CO INC. 2,000,920 2,000,000 | ..........1,998,600 4 LN SRRSO I 1,998,604 2,316 2,316 867 |.07/21/2020
697435 AB 1| PALO ALTO NETWORKS.........ccovvvvvnrvrrnnrrnrrvnrrinns | v 08/05/2015f MERRILL LYNCH (BOA.............. JROTITY I 460,115 265,000 264,534 264,577 57 57 PLTCKZ N [ [ 195481 | ..oovveveen 195,481 | ..oooovvvvevivririiininnns .07/01/2019 | 8.........
708160 CA 2| JCPENNEY CORP INC......ccovvvvrrrrvurnrnnncrcrrrenrrnnnes | o 09/03/2015f VARIOUS..........coovvmmvmvrmmvenminsennnnnns | evmvernenenensneeenseeneeees | cosssssssses 142,488 | oo 140,000 | ..oooovveeens 123,200 | coovvverere 123,200 7,626 2T (I 130,826 11,662 11,662 | oo 11,157 |.10/01/2019 | 5FE.......
74966C AA 8| RKIEXP & PROD/RKIFIN C........coooovcccvcvcccrcii | oo 09/16/2015f VARIOUS...........cocooomvmvemmrermrmsernninns | covveenreeeenseseeeseseseees | coviesiisis 101,648 90,000 85,525 16,268 145 16,123 | ooooeevvvevnvevivnsnninnnns | v 101,648 0 4,781 |.08/01/2021 | 4FE.......
STATE STREET GLOBAL
777779 AE 9 NBL TEXAS LLC......cocumvvverimvvevenevsvemssssesssssesssssenenss | cvene 07/29/2015) MARKETS LLC JROTTIN I 883,738 | .......... 825,000 | ............ 742,500 | ............ 742,500 (U [ (SR LY\ [ [ 141,238 | oo 141,238 .06/01/2022
86732Y AG 4| SUNEDISON INC. .1 08/31/2015] VARIOUS.......oovvvesrssvecermneeessssines | covmevvnnnessssssnesnenns | oveverneene 185,989 270,000 325,031 (2,849) (2,849) Ky L.V [N (136,193)] ............(136,193) .04/15/2022
86787G AG 7| SUNTRUST BANK. 09/01/2015] MATURITY. 355,000 355,000 377,271 364,107 (9,107) (9,107) 355,000 0 .09/01/2015
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For| Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment B/ACV. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator|
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJAC.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
92343V BM 5| VERIZON COMMUNICATIONS.........coovvvvverrrrrrrres [ e 08/10/2015f BANK OF NEW YORK......cccocouucecs | covvvernnercniccccnicscccces | s 1,032,420 | ........ 1,000,000 | ..........1,000,000 | ..........1,000,000 (VN T [ 1,000,000 32,420 32,420 | .o 13,533 |.09/14/2018
933638 AD 0| WAMU 2006-AR19 2A.......... .| 09/25/2015] CALL at 100.000 204 204 179 26 26 204 0 .01/25/2047
94106L BA 6| WASTE MANAGEMENT INC 09/14/2015f CREDIT SUISSE CORP. 969,710 .1,000,000 995,740 207 207 995,947 (26,237) (26,237) ] . 17,448 |.03/01/2025
94974B GM 6| WELLS FARGO & COMPANY. .| 07/16/2015] SUSQUEHANA..........coocvecivcveveicres [ v | v 1,998,600 .2,000,000 | ..........1,998,880 (1N U [ 1,998,880 (280) (280) .07/22/2020
984121 CH 4| XEROX CORPORATION.......ccovmmvememmmereemmenenennnenes | ceee 07/14/2015) MORGAN STANLEY.......ccovvvvererree | corrrerrmsrerssssessesseress | covenerens 1,994,500 ....2,000,000 | ..........1,991,460 | .........1,992,086 748 L2 [N B 1,992,834 1,666 1,666 37,644 | .05/15/2020
STATE STREET GLOBAL
98417E  AS 9| GLENCORE FINANCE CANADA...........ccccmvvnens A..|07/152015) MARKETSLLC | | e 2,736,634 | .......... 2,730,000 | .........2,763,497 2,751,399 (12,355) (RIS N I 2,739,043 (2,409) (2,409) .10/23/2015 | 2FE.......
00131L  AB 1| AIAGROUP LTD......ocoovevmrvrerermrerernreresssssensessesseneens F...| 08/19/2015| THE SEAPORT GROUP.......ccccoer | coovermrerermrerarirereraies | oviviiinnand 962,190 ....1,000,000 998,730 49 49 998,779 (36,589) (36,589) .03/11/2025 | 1FE.......
10553Y  AF 2| BRASKEM FINANCE LTD........ccovvvrrrvrvrrrvrrrrrrrncnees F...| 08/05/2015| VARIOUS...........coorvcmrvrvrmrnrervrcncreens | covvivsvcviciicsiisiiviiiias | v 175,000 200,000 200,000 200,000 11,000 (11,000) oo 189,000 (14,000) (14,000) .02/03/2024 | 2FE.......
58733R  AB 8| MERCADOLIBRE INC........cccoooeeuuuieruemmcrerrccrrrrrnrs R.. | 09/09/2015| CITIGROUP. 54,188 50,000 50,000 50,000 0 50,000 4,188 4,188 .07/01/2019 | 6*..........
675758 AL 0| ODEBRECHT FINANCE LTD .. | F...] 09/14/2015| VARIOUS. 257,050 | oooverenens 400,000 343,000 343,000 12,529 48,405 (35,876) 307,125 (50,075) (50,075)] . .04/25/2025
76716X AA 0| RIO OIL FINANCE TRUST... R.. | 09/24/2015| VARIOUS. ..188,150 265,000 253,427 253,427 12,441 23,089 (10,648) 242,779 (54,629) (54,629) | . .07/06/2024
92765Y AB 3| VIRGIN AUST 2013-1B TRST.. .| F...| 07/23/2015) CALL at 100.000 4,016 4,016 4,016 4,016 0 4,016 0 .10/23/2020
92765Y AC 1] VIRGIN AUST 2013-1C TRST F...| 07/23/2015] CALL at 100.000 7171 7171 7171 7171 0 7171 0 .10/23/2018
3899999. Total Bonds - Industrial and Miscellaneou: b0 52,751,768 | ....... 51,515,988 | ........ 52,607,644 | .......29,522,493 0 (100,632) 353,808 | ........... (454.,440) 0].....51,540,051 (V] I 1211719 | .o 1211719 | . 1,350,444 XXX
8399997. Total Bonds - Part 4 ... 173344868 | ...... 169,255,942 | ......173,799,361 ....83,436,992 0 f (440,529) 353,808 | ........... (794,337) 82,645 | ....172,309,202 | ............ (123277)] .......... 1158942 | ......... 1,035,665 | .......3,123,377 XXX
8399999. Total Bonds ... 173344868 | ..... 169,255,942 | ......173,799,361 ....83,436,992 (O (440529)] ............353,808 | .......... (794,337) 82,645 | .....172,309,202 | ............ (123277)] ......... 1,158942 | ........ 1,035,665 | ........ 3,123,377 XXX
Preferred Stocks - Industrial and Miscellaneous
22822V 20 0| CROWN CASTLE INTL CORP. .| 07/15/2015| VARIOUS. 604.000 61,796 100.00 60,450 60,450 0 60,450 1,346 1,346 6,176 XXX P5L.......
65339F 88 7| NEXTERAENERGY INC..... .| 09/01/2015| VARIOUS. 6,311.000 | ..ccoovevc 408,588 2.50.00 | oo 369,269 | ........... 422,458 (53,189) (53,189) 369,269 39,319 39,319 [ s 10,653 XXX P2LFE
902494 30 1| TYSON FOODS INC.....vmmeurverrsmsersassesessssicssesiess | cvnee 08/12/2015| VARIOUS. 5,883.000 300,413 50.00 290,974 290,974 5,766 (5,766) 285,208 15,205 15,205 | coovvvvrren 10,479 XXX P5L.......
962166 87 2| WEYERHAEUSER CO........cvcvvmvvevermvnveninsversnsnenes | oo 08/12/2015| VARIOUS. 6,629.000 341,935 50.00 343,098 343,008 4,641 (4,641) 338,457 3478 3478 | oo 15,848 XXX P5L.......
L0302D 17 8] ARCELORMITTAL F..107/31/2015] VARIOUS.......oooooooooovvvrocicciiins | o 10,872.000 | .......... 158,230 25.00 | e 188,086 | ..oooveveeee 188,086 24,788 (24,788) ....163,297 (5,067) (5,067)] ............ 12,231 XXX P4L.......
8499999. Total Preferred Stocks - Industrial and Miscellaneou XXX .1,305,066 (53,189) 0 35,195 (88,384) 0 .1,216,681 0 54,281 54,281 55,387 XXX XXX
8999997. Total Preferred Stocks - Part 4 XXX 11,305,066 (53,189) 0 35,195 (88,384) 0 .1,216,681 0 54,281 54,281 55,387 XXX XXX
. Total Preferred Stocks XXX 1,305,066 (53,189) 0 35,195 (88,384) 0 .1,216,681 0 54,281 54,281 55,387 XXX XXX
Common Stocks - Industrial and Miscellaneous
STATE STREET GLOBAL
65339F 10 1| NEXTERAENERGY INC.....ocoooooocovovovcvcicvcvcccrccccen | oo 09/10/2015f MARKETS LLC 0.095 9 XXX 9 0 9 0 XXX Lo
9099999. Total Common Stocks - Industrial and Miscellaneous. 9 XXX 9 0 0 0 0 0 0 9 0 0 0 0 XXX XXX
Common Stocks - Mutual Funds
018918 22 7| ALLIANZGINFJ DVD VAL-INST......coovvvercrrvcrmrranse | ceee 09/30/2015( FIDELITY 26.476 417 XXX 346 555 (111) (111) 346 7 71 8 XXX IS
315911 20 6| FIDELITY SPARTAN 500 INDX-IV....ccvcvovvvvrevvrvrins | v 09/30/2015( FIDELITY 4.817 336 XXX 212 (141) (141) 212 124 124 5 XXX I
316146 10 9| FIDELITY INVESTMENT GR BOND - [ 09/30/2015] FIDELITY ...oovvvvvrrnecnrrncrnenncneennneeees | cirinenand 475485 ..3,652 XXX 3,541 (26) (26) 3,541 112 112 79 XXX
411511 50 4| HARBOR CAPITAL APPRECIA-INST.. .| 09/30/2015| FIDELITY 22.822 1,407 XXX 1,014 (323) (323) 1,014 392 392 XXX
74253Q 74 7| PRINCIPAL MIDCAP FUND-INS.........ccocovveverrrires | e 09/30/2015( FIDELITY 17.145 382 XXX 277 (99) (99) 217 105 105 XXX | I
78081A 30 3| ROYCE PENNSYLVANIAMUT FD-IS........ccooecoe.| ..... 09/30/2015f FIDELITY 214.205 2,558 XXX 2,578 (223) (223) 2,578 (20) (20) XXX | I
9299999. Total Common Stocks - Mutual Funds. XXX 7,968 (923) 0 0 (923) 0 7,968 784 784 92 XXX XXX
9799997 Total Common Stocks - Part 4. XXX 7977 (923) 0 0 (923) 0 7977 784 784 92 XXX XXX
9799999. Total Common Stocks. XXX 7977 (923) 0 0 (923) 0 7977 784 92 XXX XXX
9899999. Total Preferred and Common Stock XXX cioiee 1,259,854 (54,112) 0 35,195 (89,307) 0 1,224,658 55,065 55479 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks. XXX .....175,059,215 54,112, 883,644 .173,533,860 .1,214,007 ....3,178,856 XXX XXX
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Rate of Received During | Accrued at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Bank, N.A....................... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 80603 | ........cccccoevees | corrrerrimmiireneis [ cerririnriieeiiisniieseinnies | cveneisssisssissnsisesssns | aovesisonnns 15,048,872 .....16,795,808 reenn 15,461,948 | XXX
JP Morgan Chase Bank, NAA....................... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 50,000 50,000 50,000 | XXX
JP Morgan Chase Bank, NAA....................... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 (2,532,295) (20,244,299) (3,667,283) | XXX
JP Morgan Chase Bank, NAA....................... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603 (8,260,171) (4,218,218) (5,949,657) | XXX
Bank of New York Mellon..............cccooovveennees 6023 Airport Rd, Oriskany, NY 13424 646,236 (234,667) 249,791 | XXX
Federal Home Loan Bank of Indianapolis..... 8250 Woodfield Crossing Blvd, Indianapolis IN 46240 695 576 491 | XXX
State Street Bank and Trust Company. 801 Pennsylvania, Kansas City, MO 64105, (26,730) (22,012) (20,431) | XXX
0199999. Total Open Depositorie: XXX XXX 0 4,926,607 (7,872,812) 6,124,859 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 4,926,607 (7,872,812) 6,124,859 | XXX
0599999. Total Cash XXX XXX 0 4,926,607 (7,872,812) 6,124,859 | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5 6
Description Code | Date Acquired | Rate of Interest | Maturity Date

7 8
Book/Adjusted Carrying Value

Amount of Interest Due & Accrued Amount Received During Year

NONE
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